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Natural Gas

April 16, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February
28, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

&P"'. l. .'~ N|)

Ct:Hh 'w '~i hl'~=

Enclosures

C: ORS

PO. Box 33068 ~ Charlotte, NC 28233 ~ www. piedmontng. corn

mlllllll Natural Gas

April 16, 2010

Ms. Jocelyn Boyd
Interim Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

L :

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February
28, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

APR i 9 2.070

! :. (} b'L,

C;LEAKS r,-._.-,_-

Enclosures

C: ORS

EO. Box 33068 * Charlotte, NC 28233 • www.piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

February-10

12
15
27

15.50
418.50

A

A

g of A' s
Commission and Fees rate
Total Commission and Fees (Expenditures)

43,986.00
54,982.50
98,968.50

418.50
98,550.00

B

B

g of B's

Less: Fees (Expenditures)
Option Premium

Activit in Account

Debits

D 561,511.00

D 189,604.65

D 220, 585.00
D 102,253.00

D 101,489.00

D 43,986.00
D 599,283.00

D 54,982.50

Credits

27, 169.00

11,291.00
62.65

9,720.00

198,226.00
193,108.00

265,645.00

383,965.00
237,361.00

289,594.00 c

152,640.50 c

g of D's 1,873,694.15 1,768,782.15 g of C's

1,768,782.15

(104,912.00)
(27,169.00)
(98,550.00)

(3) (230,631.00)

g of C's

/of D's

P8 L and Cash Activity per ADM statement
Reverse ADM accrued 1/10
ADM accrual in 2/1 0
P&L and Cash Activity

33
33
66

15.50
1,023.00

E

E

g of E's

Commission and Fees rate
Total Fees (Receipts)

(4) 598,260.00
(5) 1,023.00

599,283.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(62.65) Interest from ADM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
February-10

(2)

12
15

27
15.50

418.50

A

A

of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

43,986.00

54,982.50
98,968.50

(2) 418.50

(1) 98,550.00

B

B

_ of B's

Less: Fees (Expenditures)
Option Premium

D

D

D

D

Activity in Account

Debits Credits

561,511.00

189,604.65

220,585.00
102,253.00

101,489.00

43,986.00

599,283.00

54,982.50

27,169.00

11,291.00
62.65

9,720.00

198,226.00

193,108.00

265,645.00

383,965.00
237,361.00

289,594.00

152,640.50

Z of D's 1,873,694.15 1,768,782.15

1,768,782.15

(1,873,694.15)

(104,912.00)
(27,169.00)
(98,550.00)

(3) (230,631.00)

C

C

C

C

C

c

c

T of C's

_ of C's

_ of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 1/10
ADM accrual in 2110

P&L and Cash Activity

(5)

33
33

66
15.50

1,023.00

E

E

T of E's
Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

598,260.00

1,023.00

599,283.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) (62.65) Interest from ADM



ADM

AnilvI INVESTOR SERVICES, INC.
Chicago Board of Trade Building

141 4V. Jackson Bl vd. ~ Suite 1600/T

Chicago, lllinios 60604-3J90

I'IONTHLY COMMODITY STATEMENT

STATBMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068 '

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY {}UESTIONS OR ISSUBS
REGARDING YOUR STATBMBNT THAT YOU
ARB UNABLE TO RBSOLVE WZTH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* ~ a A e e Y 0 U R A C T I V I T Y T H I S M 0 N T H e a * * A A ~ e e e ~ a e *

DATB

2/01/0

2/02/0

2/04/0

2/05/0

2/05/0

2/08/0

2/09/0

2/10/0

2/12/0

2/16/0

2/17/0

2/18/0

2/19/0

2/22/0

LONG/BUY SHRT/SELL DBSCRIPTION

WTRP OUT

WIRB TRANSPBR REC
WZRB TRANSFBR RBCEIVED

WIRE TRANSFER REC
WIRE TRANSPBR RECEIVED

WTRF OUT

WTRP OUT

WIRE TRANSPBR REC
WIRE TRANSFBR RECBIVBD

WTRF OUT

WIRE TRANSFBR REC
WZRB TRANSFER RECBIVBD

WIRE TRANSFER REC
WIRB TRANSFER RECEIVBD

WIRB TRANSFER RBC
WIRE TRANSFER RBCEZVED

WTRF OUT

WIRE TRANSPER REC
WIRE TRANSFER RBCBIVED

01/10 XNTEREST
CRBDIT INTEREST
WIRE TRANSPBR REC
WIRE TRANSFER RECBIVED

EX PRICE/LEGND CC

WIRERBC US

CASE US

WIREREC US

CR XNT US

WIRERBC US

CASH US

WIREREC US

WXREREC US

CASH US

CASH US

WIREREC US

CASH US

WXREREC US

WIREREC US

DEBIT

S61,S11.00

189,604. 65

220, 585. 00

102,253.00

101,489.00

CREDIT

27, 169.00

11,291.00

62. 65

9, 720. 00

198,226. 00

193,108.00

265, 645. 00

383, 965.00

237, 361.00

2/23/0
2/23/0
2/23/0
2/23/0
2/23/0

2/24/0
2/24/0
2/24/0
2/24/0
2/24/0
2/24/0
2/24/0
2/24/0
2/24/0

12
33

15
20

6
7

13
20

CALL FBB 11 NYM NAT GAS
33 MAR 10 NATURAL GAS
27 PUT MAR 10 NATURAL GAS

6 PUT MAR 10 NATURAL GAS
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

CALL JAN 11 NYM NAT GAS
CALL MAR 10 NATURAL GAS
CALL MAR 10 NATURAL GAS
CALL MAR 10 NATURAL GAS
CALL MAR 10 NATURAL GAS
CALL MAR 10 NATURAL GAS

33 CALL MAR 10 NATURAL GAS
20 CALL MAR 10 NATURAL GAS
13 CALL MAR 10 NATURAL GAS

E 7750

6500
7000

E 7650
8400

10350
10500
10600
11700
14000
15000
15500

NET PREM
PErS

EXBR/ASSN
BXBR/ASSN

WZRBREC

NET PREM
EXPIRE
EXPIRB
BXPIRE
EXPIRB
BXPZRB
EXPIRB
EXPIRB
BXPIRB

US
US
US
US
US

US
US
US
US
US
US
US
US
US

43, 986.00
599,283.00

54, 982.50

.00.00
289, 594. 00

.00.00.00

.00.00

.00

.00.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Arel", er Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAII.URE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
r, r;A, rr I'Orr rAE RECORDS SIJS.IECT TO TERMS AND CONDITIONS ON REVERSE SIDE CODED SVMHOLS ARE EIrPLAINED ON REVERSE HIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
74] W. Jackson Blvd. • Suite 1600A

Chicago, [llinios 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * Y O U R A C T I V I T Y T H I S M 0 N T H * * * * * * . .

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

2/01/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/02/0 WTRF OUT CASH US 561,511.00

2/04/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/05/0 01/10 INTEREST CR INT US

CREDIT INTEREST

2/05/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/08/0 WTRF OUT CASH US 189,604.65

2/09/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/10/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/12/0 WTRF OUT CASH US 220,585.00

2/16/0 WTRF OUT CASH US 102,253.00

2/17/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/18/0 WTRF OUT CASH US 101,489.00

2/19/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/22/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

2/23/0 12 CALL FEB II NYM NAT GAS E 7750 C NET PREM US 43,986.00

2/23/0 33 33 MAR i0 NATURAL GAS C P&S US 599,283.00

2/23/0 27 PUT MAR I0 NATURAL GAS 6500 C EXER/ASSN US .00

2/23/0 6 PUT MAR i0 NATURAL GAS 7000 C EXER/ASSN US .00

2/23/0 WIRE TRANSFER REC WIREREC US 289,594 00
WIRE TRANSFER RECEIVED

2/24/0 15 CALL JAN Ii NYM NAT GAS E 7650 C NET PREM US 54,982.50

2/24/0 20 CALL MAR I0 NATURAL GAS 8400 C EXPIRE US .00

2/24/0 6 CALL MAR I0 NATURAL GAS 10350 C EXPIRE US .00

2/24/0 7 CALL MAR i0 NATURAL GAS 10500 C EXPIRE US .00

2/24/0 13 CALL MAR I0 NATURAL GAS 10600 C EXPIRE US .00

2/24/0 20 CALL MAR i0 NATURAL GAS 11700 C EXPIRE US .00

2/24/0 33 CALL MAR I0 NATURAL GAS 14000 C EXPIRE US .00

2/24/0 20 CALL MAR i0 NATURAL GAS 15000 C EXPIRE US .00

2/24/0 13 CALL MAR I0 NATURAL GAS 15500 C EXPIRE US .00

CREDIT

27,169.00

11,291.00

62.65

9,720.00

198,226.00

193,108.00

265,645.00

383,965.00

237,361.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

!iF fAiN f:OR IAX RECORDS SUBJECTTO TERMSAND CONDITIONSON REVERSESIDE CODED SYMBOLSARE EXPLAINED ONREVERSE SIDE



ADM

ADM INVESTOR SERVICES, INC,
Chicago Board nf Trade Building

'1 41 EV. Jackson Bl vd, » Suite 1600A

Chicago, lllinios 60604-3I90

NIONTHLY COMMODITY STATEMENT

PAGE 2

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH MANAGBMBNT

(704) 264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/26/0

LONG/BUY SHRT/SBLL DESCRIPTION

WIRE TRANSFBR REC
WIRB TRANSFER RBCEIVBD

EX PRICE/LEGND CC

WIREREC US

DEBIT CREDIT

152, 640. 50

* " * * » » * * * » * » » » » » P 0 S I T I 0 N S I N Y 0 U R A C C 0 U N T » » " » » * » » » » » * * * » *

2/24/0

2/23/0

1/28/0

1/29/0

15
15»

12
12*

15
15*

12
12*

CALL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKBT VALUE

BXPIRB 12/27/10
AVERAGE LONG: .365

LAST TRADB DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUB

EXPIRE 1/26/11
AVERAGE LONG: .365

LAST TRADE DATE: 1/26/11

CALL JAN 11 NYM NAT GAS E 9200 C
OPTION MARKET VALUB

EXPIRE 12/27/10
AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 9350 C
OPTION MARKBT VALUE

EXPIRE 1/26/11
AVERAGE LONG: .264

.3650 US

.3515

.3650 US

.3558

.2600 US.1494

.2640 US

.1568

52, 725. 00
52, 725. 00»

42, 696.00
42, 696.00*

22, 410.00
22, 410.00»

18,816.00
18,816.00*

10/20/8

LAST TRADE DATE: 1/26/11

18 PUT SEP 10 NATURAL GAS 5600 C
18» OPTION MARKET VALUB

81,900.00- SIM BXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

.300 US 160,920.00

.894 160,920.00*

10/22/8

10/07/8

17 PUT AUG 10 NATURAL GAS 6000 C
17» OPTION MARKET VALUB

151,810.00- SIM BXPIRE 7/27/10
AVERAGB SHORT: .300

LAST TRADE DATE: 7/27/10

18 PUT OCT 10 NATURAL GAS 6000 C
18* OPTZON MARKBT VALUE

135,000.00- SIM EXPIRE 9/27/10
AVBRAGE SHORT: .200

LAST TRADE DATB: 9/27/10

.300 US
1.136

.200
1.191

193,120.00
193,120.00*

214, 380.00
214,380.00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXER(.,ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
C DED SYP»EGLE liRE ET&LFINED DR REVERDE ..IDE'PR FD ' '»:" F I CE'PIDS EL!R IE,T TCI TEFIVS»RD DDPIDITI' IIS DPI RE»FREE Rl»E

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Xi:ade Buildin.g

I4] W. Jackson Blvd. • Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENr
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STATEMENT DATE_ FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

2/26/0 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

* * * * * * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT

2/24/0 15 CALL JAN ii NYM NAT GAS E 7650 C .3650

15- OPTION MARKET VALUE .3515

EXPIRE 12/27/10

AVERAGE LONG • .365

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB II NYM NAT GAS E 7750 C .3650 US

12" OPTION MARKET VALUE .3558

EXPIRE 1/26/11

AVERAGE LONG : .365

LAST TRADE DATE: 1/26/11

1/28/0 15 CALL JAN Ii NYM NAT GAS E 9200 C .2600 US

15" OPTION MARKET VALUE .1494

EXPIRE 12/27/10

AVERAGE LONG: .260

LAST TRADE DATE: 12/27/10

1/29!0 12 CALL FEB ii NYM NAT GAS E 9350 C .2640 US
12" OPTION MARKET VALUE .1568

EXPIRE 1/26/11

AVERAGE LONG: .264

LAST TRADE DATE: 1/26/11

10/20/8 18 PUT SEP i0 NATURAL GAS 5600 C .300 US 160,920.00

18" OPTION MARKET VALUE .894 160,920.00"

81,900.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

10/22/8 17 PUT AUG i0 NATURAL GAS 6000 C .300 US 193,120.00

17" OPTION MARKET VALUE 1.136 193,120.00"

151,810.00- SIM EXPIRE 7/27/10

AVERAGE SHORT : .300

LAST TRADE DATE: 7/27/10

10/07/8 18 PUT OCT I0 NATURAL GAS 6000 C .200 US 214,380.00

18" OPTION MARKET VALUE 1.191 214,380.00"

135,000.00- SIM EXPIRE 9/27/10

AVERAGE SHORT • .200

LAST TRADE DATE: 9/27/10

CREDIT

152,640.50

* * * * * * * * * * * * * * * * * *

US 52,725.00

52,725.00*

42,696.00

42,696.00*

22,410.00

22,410.00"

18,816.00

18,816.00"

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

i4! TAiN F:O_ "iAX F!ECORDS SUBJECT ro I_ERMS AND CONDITIONS ON REVERSE SIDE COOED SYMBOLS ARE EXPLAINED ON REVERSE SIDE



ADM

ADM INVESTOR SERVICES, INC.
C'hicago Board of Trade Building

141 W. Jackson Bl vd. ~ Suite 1600/IJ

Chica&~~o, lllinir&s 60604-3190

MONTHLY COMMODI rv sTATEMENT
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STATEMBNT DATB: FBB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC"WBALTH. MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

9/04/8
9/05/8

6 PUT MAY 10 NATURAL GAS 6500 C
6 PUT MAY 10 NATURAL GAS 6500 C

12» OPTION MARKET VALUB
194,520.00- S1M BXPIRE 4/27/10

AVBRAGB SHORT: .150

LAST TRADE DATE: 4/27/10

.150

.150
1.637

US
US

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT

98, 220. 00
98,220. 00

196,440. 00»

CRED1T

9/04/8
9/05/8

7 PUT JUN 10 NATURAL GAS 6500 C
6 PUT JUN 10 NATURAL GAS 6500 C

13* OPTION MARKET VALUE
200, 330.00- SIM EXPIRE 5/25/10

AVBRAGE SHORT: .150

.150.1501.579

US
US

110,530.00
94, 740. 00

205, 270.00*

9/04/8
9/05/8

9/04/8
9/05/8

9/29/8

7/28/8

7/28/8

LAST TRADE DATB: 5/25/10

5 PUT JUL 10 NATURAL GAS 6500 C
6 PUT JUL 10 NATURAL GAS 6500 C

11» OPTION MARKET VALUE
160, 270. 00- SIM BXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATB: 6/25/10

6 PUT AUG 10 NATURAL GAS 6500 C
5 PUT AUG 10 NATURAL GAS 6500 C

11» OPTION MARKET VALUE
153,230.00- SIM EXPIRE 7/27/10

AVERAGB SHORT: .150

LAST TRADE DATE: 7/27/10

17 PUT OCT 10 NATURAL GAS 6500 C
17* OPTION MARKET VALUB

212, 500.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .300

LAST TRADE DATB: 9/27/10

6 PUT MAY 10 NATURAL GAS 6800 C
6» OPTION MARKET VALUE

115,260.00- SIM BXPIRE 4/27/10
AVERAGE SHORT: .340

LAST TRADE DATE: 4/27/10

7 PUT JUN 10 NATURAL GAS 6800 C
7 '» OPTION MARKET VALUB

128,870.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .340

.150.150
1.541

.150.150
1.542

.300
1.563

.340
1.930

.340
1.864

US
US

US
US

US

US

US

77, 050. 00
92, 460. 00

169,510.00*

92, 520. 00
77, 100.00

169,620. 00*

265, 710.00
265, 710.00*

115,800.00
115,800. 00»

130,480. 00
130,480. 00»

8/01/8

LAST TRADE DATE: 5/25/10

6 PUT APR 10 NATURAL GAS 7000 C .270 US 131,220. 00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASF REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMI'SEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
COFIIIECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

CODED SYMBOLS ARE EY»LAIIJED ON REVERSE SIDESDB,IFCT TO TERMS AND COI'JDITITII,*S DN REVERSE SIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
]4] W. Jackson Blvd* Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

910418
910518

910418
910518

9/04/8
9/05/8

910418
910518

9/29/8

7/28/8

7128/8

8/Ol/8

LONG/BUY
SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

6 PUT MAY i0 NATURAL GAS 6500 C .150 US 98,220.00

6 PUT MAY I0 NATURAL GAS 6500 C .150 US 98,220.00

12" OPTION MARKET VALUE 1.637 196,440.00"

194,520.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .150

LAST TRADE DATE: 4/27/10

7 PUT JUN i0 NATURAL GAS 6500 C .150 US 110,530.00

6 PUT JUN I0 NATURAL GAS 6500 C .150 US 94,740.00

13" OPTION MARKET VALUE 1.579 205,270.00*

200,330.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .150

LAST TRADE DATE: 5/25/10

5 PUT JUL I0 NATURAL GAS 6500 C .150 US 77,050.00

6 PUT JUL i0 NATURAL GAS 6500 C .150 US 92,460.00

ii* OPTION MARKET VALUE 1.541 169,510.00"

160,270.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .150

LAST TRADE DATE: 6/25/10

6 PUT AUG I0 NATURAL GAS 6500 C .150 US 92,520.00

5 PUT AUG i0 NATURAL GAS 6500 C .150 US 77,100.00

Ii* OPTION MARKET VALUE 1.542 169,620.00"

153,230.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .150

LAST TRADE DATE: 7/27/10

17 PUT OCT i0 NATURAL GAS 6500 C .300 US 265,710.00

17" OPTION MARKET VALUE 1.563 265,710.00"

212,500.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 9/27/10

6 PUT MAY i0 NATURAL GAS 6800 C .340 US 115,800.00

6* OPTION MARKET VALUE 1.930 115,800.00"
115,260.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .340

LAST TRADE DATE: 4/27/10

7 PUT JUN I0 NATURAL GAS 6800 C .340 US 130,480.00

7* OPTION MARKET VALUE 1.864 130,480.00"

128,870.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .340

LAST TRADE DATE: 5/25/10

6 PUT APR i0 NATURAL GAS 7000 C .270 US 131,220.00

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CCFiF_ECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

_tF T;dN F C?,;_ lAX HFCOr_DS SUBJECT TO TERMS AND CONDITIOr'S ON REVERSE SIDE CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE



ADM

ADivI INVESTOR SERVICES, INC.
Chicago Board of Trade Building

141 W. Jackson Blvd. » Suite 1600A
Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT

PAGB 4

STATBMENT DATB: PEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH. MANAQEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

8/11/8
9/05/8

8/11/8

6 PUT APR 10 NATURAL QAS 7000 C
12 PUT APR 10 NATURAL QAS 7000 C
24» OPTION MARKBT VALUB

524, 880.00- 81M BXP1RE 3/26/10
AVERAGE SHORT: .297

LAST TRADE DATB: 3/26/10

6 PUT MAY 10 NATURAL GAS 7000 C
6» OPTION MARKET VALUE

127,260.00- SZM BXPIRE 4/27/10
AVERAGE SHORT: .300

LAST TRADB DATE: 4/27/10

.320 US

.300 US
2.187

.300
2.127

131,220. 00
262, 440. 00
524, 880.00»

127, 620. 00
127, 620. 00»

8/11/8

8/01/8
8/11/8

8/01/8
8/20/8

8/29/8

10/20/8 18
18*

6 PUT JUN 10 NATURAL GAS 7000 C
6» OPTION MARKBT VALUE

122, 460.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .300

LAST TRADE DATE: 5/25/10

5 PUT JUL 10 NATURAL GAS 7000 C
6 PUT JUL 10 NATURAL GAS 7 0 0 0 C

11» OPTION MARKET VALUB
215,270.00- SIM EXPIRE 6/25/10

AVBRAGE SHORT: .302

LAST TRADB DATE: 6/25/10

6 PUT AUG 10 NATURAL GAS 7000 C
5 PUT AUQ 10 NATURAL GAS 7000 C

11» OPTION MARKET VALUB
208, 230.00- SIM BXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADB DATE: 7/27/10

12 PUT SEP 10 NATURAL GAS 7000 C
12* OPTION MARKET VALUB

222, 600.00- SIM EXPIRB 8/26/10
AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

CALL SEP 10 NATURAL GAS 8500 C
OPTION MARKET VALUE

EXPIRB 8/26/10
AVERAGE LONG: .965

LAST TRADE DATB: 8/26/10

.300 US 123,420. 00
2.057 123,420. 00*

.270 US 100, 000.00.330 US 120,000. 00
2.000 220, 000. 00»

.280 US 118,860.00.350 US 99, 050.001.981 217, 910.00*

.400 US 239,280. 001.994 239, 280. 00»

.965 US.038
6, 840. 00
6, 840. 00»

120.00
120.00*

9/05/8 900 US
001

12
12*

CCDED SYMBOLS ARE EXPLAINED ON REVERSE SIDES!IB,IEC TO TERMS AND CONDITIONS ON REVERSE SIDE

CALL APR 10 NATURAL GAS 8600 C
OPTION MARKBT VALUE

EXPZRB 3/26/10
AVERAGE LONG: .900

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJPSN%%%BAPLV. YO9PAIL8RE TO IMMEDIATELY EXERI"ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
COFIFIE( TED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4_ W. Jackson Blvd. * Suite 1600A

Chicago, Illinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

8/11/8
910518

8/11/8

8/11/8

810118
8/11/8

810118
8/20/8

8/29/8

10/20/8 18
18-

9/05/8 12
12.

SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

6 PUT APR i0 NATURAL GAS 7000 C .320 US 131,220.00

12 PUT APR i0 NATURAL GAS 7000 C .300 US 262,440.00

24* OPTION MARKET VALUE 2.187 524,880.00*

524,880.00- SIM EXPIRE 3/26/10

AVERAGE SHORT: .297

LAST TRADE DATE: 3/26/10

6 PUT MAY i0 NATURAL GAS 7000 C .300 US 127,620.00

6* OPTION MARKET VALUE 2.127 127,620.00"

127,260.00- SIM EXPIRE 4/27/10

AVERAGE SHORT: .300

LAST TRADE DATE: 4/27/10

6 PUT JUN i0 NATURAL GAS 7000 C .300 US 123,420.00

6* OPTION MARKET VALUE 2.057 123,420.00"

122,460.00- SIM EXPIRE 5/25/10

AVERAGE SHORT: .300

LAST TRADE DATE: 5/25/10

5 PUT JUL I0 NATURAL GAS 7000 C .270 US i00,000.00

6 PUT JUL I0 NATURAL GAS 7000 C .330 US 120,000.00

II* OPTION MARKET VALUE 2.000 220,000.00*

215,270.00- SIM EXPIRE 6/25/10

AVERAGE SHORT: .302

LAST TRADE DATE: 6/25/10

6 PUT AUG I0 NATURAL GAS 7000 C .280 US 118,860.00

5 PUT AUG I0 NATURAL GAS 7000 C .350 US 99,050.00

ii* OPTION MARKET VALUE 1.981 217,910.00"

208,230.00- SIM EXPIRE 7/27/10

AVERAGE SHORT: .311

LAST TRADE DATE: 7/27/10

12 PUT SEP i0 NATURAL GAS 7000 C .400 US 239,280.00

12" OPTION MARKET VALUE 1.994 239,280.00*

222,600.00- SIM EXPIRE 8/26/10

AVERAGE SHORT: .400

LAST TRADE DATE: 8/26/10

CALL SEP I0 NATURAL GAS 8500 C .965 US

OPTION MARKET VALUE .038

EXPIRE 8/26/10

AVERAGE LONG: .965

LAST TRADE DATE: 8/26/10

CALL APR i0 NATURAL GAS 8600 C .900 US

OPTION MARKET VALUE .001

EXPIRE 3/26/10

AVERAGE LONG: .900

CREDIT

6,840.00

6,840.00*

120.00

120.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJ_'_N'_I_L_Y. yO3L_A_LqRE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

COt::_REGTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

i[ T;,ih FO_q!AX RECOr_DS SUBJECTTO TERMSANDCONDITIONSON REVERSESIDE CODED SYMBOLSARE EXPLAINEDON REVERSESIDE



ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building

1.41 W. Jackson Bl vd. ~ Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT

PAGB 5

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

11/04/9

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LBGND CC

2
2*

.330 US.097
CALL NOV 10 NATURAL QAS 8850 C

OPTION MARKBT VALUB
BXPIRB 10/26/10

AVERAGE LONG: .330

LAST TRADB DATRIL 10/26/10

DEBIT CRBDIT

1,940.00
1,940.00»

10/22/8

9/29/8

12/01/9

7/28/8

8/20/8

9/04/8
9/05/8

10/14/8

17
17»

17
17»

28
28*

6
6»

5
5»

6
6

12*

19
19»

CALL AUQ 10 NATURAL GAS 8900 C
OPTION MARKET VALUE

EXPIRB 7/27/10
AVERAQB LONG: .770

LAST TRADB DATB: 7/27/10

CALL OCT 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVBRAGB LONG: 1.040

LAST TRADE DATE: 9/27/10

CALL DBC 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVBRAGE LONG: .360

LAST TRADE DATB: 11/23/10

CALL MAY 10 NATURAL GAS 9100 C
OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE LONG: 1.009

LAST TRADB DATB: 4/27/10

CALL AUG 10 NATURAL GAS 9100 C
OPTION MARKBT VALUE

BXPIRE 7/27/10
AVERAQB LONG: 1.070

LAST TRADE DATE: 7/27/10

CALL MAY 10 NATURAL GAS 9150 C
CALL MAY 10 NATURAL QAS 9150 C

OPTION MARKET VALUE
EXPIRE 4/27/10.660AVERAGE LONG

LAST TRADE DATB: 4/27/10

CALL MAY 10 NATURAL GAS 9250 C
OPTION MARKET VALUE

EXPIRE 4/27/10
AVERAGB LONG: .530

.770 US.012

1.040 US.060

.360 US

.110

1.009 US
.001

1.070 US
.009

.660 US.660 US.001

.530 US

.001

2, 040. 00
2, 040. 00*

10,200. 00
10,200. 00*

30, 800.00
30, 800.00»

60. 00
60.00*

450. 00
450. 00*

60.00
60.00

120.00*

190.00
190.00*

LAST TRADB DATE: 4/27/10
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERT ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
COI1rIECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Blvd. • Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATEs FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/04/9 2 CALL NOV i0 NATURAL GAS 8850 C .330 US 1,940.00

2* OPTION MARKET VALUE .097 1,940.00-

EXPIRE 10/26/10

AVERAGE LONG: .330

LAST TRADE DATEs 10/26/10

10/22/8 17 CALL AUG I0 NATURAL GAS 8900 C .770 US 2,040.00

17" OPTION MARKET VALUE .012 2,040.00*

EXPIRE 7/27/10

AVERAGE LONG: .770

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT I0 NATURAL GAS 9000 C 1.040 US 10,200.00

17" OPTION MARKET VALUE .060 10,200.00"

EXPIRE 9/27/10

AVERAGE LONG: 1.040

LAST TRADE DATEs 9/27/10

12/01/9 28 CALL DEC i0 NATURAL GAS 9000 C .360 US 30,800.00

28* OPTION MARKET VALUE .ii0 30,800.00*

EXPIRE 11/23/10

AVERAGE LONG: .360

LAST TRADE DATE: 11/23/10

7/28/8 6 CALL MAY I0 NATURAL GAS 9100 C 1.009 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

8/20/8 5 CALL AUG i0 NATURAL GAS 9100 C 1.070 US 450.00

5* OPTION MARKET VALUE .009 450.00*

EXPIRE 7/27/10

AVERAGE LONG: 1.070

LAST TRADE DATE: 7/27/10

9/04/8 6 CALL MAY I0 NATURAL GAS 9150 C .660 US 60.00

9/05/8 6 CALL MAY I0 NATURAL GAS 9150 C .660 US 60.00

12" OPTION M_%RKET VALUE .001 120.00"

EXPIRE 4/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 4/27/10

10/14/8 19 CALL MAY i0 NATURAL GAS 9250 C .530 US 190.00

19" OPTION MARKET VALUE .001 190.00"

EXPIRE 4/27/10

AVERAGE LONG: .530

LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECIED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

i_ F T;dN FOR lAX _][ICORDS SUB,JECT TO I'ERMS AND CONDtTION_ ON REVERSE SIDE CODED SYMBOLS ARE EXPLAINED ON REVERSE GIDE



ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building

f41 &V, Jackson Blvd. + Suite 1600A
Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT

PAGE 6

STATBMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

7/28/8

LONG/BUY SHRT/SELL DBSCRIPTION EX PRICB/LEGND CC

7
7*

1.009 US.001
CALL JUN 10 NATURAL GAS 9250 C

OPTION MARKBT VALUE
EXPIRE 5/25/10

AVERAGE LONG: 1.009

LAST TRADB DATE& 5/25/10

DEBIT CRBDIT

70.00
70.00*

8/29/8

8/11/8

12
12~

6
6*

CALL SBP 10 NATURAL QAS 9300 C
OPTION MARKET VALUE

EXPIRB 8/26/10
AVERAGB LONG: 1.115

LAST TRADE DATE: 8/26/10

CALL MAY 10 NATURAL GAS 9350 C
OPTION MARKBT VALUE

EXPIRE 4/27/10
AVBRAGE LONG: .820

1.115 US.019

.820 US.001

2, 280. 00
2, 280. 00*

60. 00
60.00*

10/14/8

8/11/8
9/05/8

10/14/8

20
20*

6
6

12*

16
16~

LAST TRADB DATE: 4/27/10

CALL JUN 10 NATURAL GAS 9 350 C
OPTION MARKET VALUE

BXPIRE 5/25/10
AVERAGE LONG: .530

LAST TRADE DATE: 5/25/10

CALL JUN 10 NATURAL GAS 9400 C
CALL JUN 10 NATURAL GAS 9400 C

OPTION MARKET VALUE
BXPIRE 5/25/10

.742AVBRAGE LONG

LAST TRADE DATE: 5/25/10

CALL JUL 10 NATURAL GAS 9400 C
OPTION MARKBT VALUE

EXPIRE 6/25/10
AVBRAQE LONG: .565

.530 US.001

.825 US

.660 US

.001

.565 US.001

200. 00
200. 00'

60. 00
60. 00

120.00*

160.00
160.00"

10/30/8

9/04/8

18
18~

7
7*

LAST TRADB DATE: 6/25/10

CALL APR 10 NATURAL GAS 9500 C
OPTION MARKBT VALUE

EXPIRE 3/26/10
AVERAGE LONG: .520

LAST TRADB DATB: 3/26/10

CALL JUN 10 NATURAL GAS 9500 C
OPTION MARKBT VALUB

EXPIRB 5/25/10
AVBRAGB LONG: .660

.520 US

.001

.660 US

.001

180.00
180.00*

70.00
70.00*

LAST TRADE DATE: 5/25/10
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
C( ISISECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

Sf IS,ED7 7Q 7ERV„ASP QQLIPf7fQn, 'S QII REVERSE 9 PE CODED S'rMSOLS ARE EVPLAISEP OI REVERSE SIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

].41 W. Jackson Blvd. • Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7/28/8 7 CALL JUN i0 NATURAL GAS 9250 C 1.009 US 70.00

7* OPTION MARKET VALUE .001 70.00*

EXPIRE 5/25/10

AVERAGE LONGs 1.009

LAST TRADE DATE_ 5/25/10

8/29/8 12 CALL SEP I0 NATURAL GAS 9300 C 1.115 US 2,280.00

12" OPTION MARKET VALUE .019 2,280.00*

EXPIRE 8/26/10

AVERAGE LONG_ 1.115

LAST TRADE DATE: 8/26/10

8/11/8 6 CALL MAY i0 NATURAL GAS 9350 C .820 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE LONG: .820

LAST TRADE DATEz 4/27/10

10/14/8 20 CALL JUN i0 NATURAL GAS 9350 C .530 US 200.00

20* OPTION MARKET VALUE .001 200.00*

EXPIRE 5/25/10

AVERAGE LONG: .530

LAST TRADE DATE: 5/25/10

8/11/8 6 CALL JUN i0 NATURAL GAS 9400 C .825 US 60.00

9/05/8 6 CALL JUN i0 NATURAL GAS 9400 C .660 US 60.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 5/25/10
AVERAGE LONG: .742

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL i0 NATURAL GAS 9400 C .565 US 160.00

16" OPTION MARKET VALUE .001 160.00"

EXPIRE 6/25/10

AVERAGE LONG: .565

LAST TRADE DATE: 6/25/10

10/30/8 18 CALL APR I0 NATURAL GAS 9500 C .520 US 180.00

18" OPTION MARKET VALUE .001 180.00"

EXPIRE 3/26/10

AVERAGE LONG: .520

LAST TRADE DATE: 3/26/10

9/04/8 7 CALL JUN i0 NATURAL GAS 9500 C .660 US 70.00

7* OPTION MARKET VALUE .001 70.00*

EXPIRE 5/25/10

AVERAGE LONG: .660

LAST TRADE DATE_ 5/25/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

H: TCdrFO;_ h,X H[:COqDS SUBJECTrO tERMS ANDCONDITIONSON REVERSE,";[DE CODED SYMSOLSARE EXPLAINEDON REVERSESIDE



ADM

ADM INVESTOR SERVICES, INC.
C'hicago Board of Trade Buildin~~

'l41 W. Jackson Blvd. ~ Suite 1600A

Chica~ois l1linios 6{&604-3190

MONTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBRI 121 X121

INTRODUCBD BYI RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL QAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDINQ YOUR STATEMENT THAT YOU
ARB UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT CREDIT

9/04/8
9/05/8

8/11/8

8/11/8

5
6

11»

6
6»

6
6»

CALL JUL 10 NATURAL QAS 9500 C
CALL JUL 10 NATURAL QAS 9500 C

OPTION MARKBT VALUB
BXPIRE 6/25/10.657AVERAGE LONG

LAST TRADB DATB: 6/25/10

CALL APR 10 NATURAL GAS 9550 C
OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE LONG: .845

LAST TRADE DATE: 3/26/10

CALL JUL 10 NATURAL GAS 9650 C
OPTION MARKBT VALUE

EXPIRE 6/25/10
AVERAGB LONG: .855

.660 US

.655 US

.001

.845 US

.001

.855 US

.001

50.00
60.00

110.00»

60. 00
60.00*

60.00
60.00»

8/01/8

8/01/8

9/05/8

10/30/8

9/04/8

5
5»

6
6*

5
5»

20
20»

6
6»

LAST TRADE DATE: 6/25/10

CALL JUL 10 NATURAL GAS 9800 C
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGB LONG: .990

LAST TRADB DATB: 6/25/10

CALL AUG 10 NATURAL GAS 9900 C
OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE LONG: 1.081

LAST TRADB DATE: 7/27/10

CALL AUG 10 NATURAL GAS 9950 C
OPTION MARKBT VALUE

BXPIRB 7/27/10
AVBRAGE LONG: .650

LAST TRADB DATE: 7/27/10

CALL JUN 10 NATURAL GAS 10000 C
OPTION MARKET VALUE

BXPIRE 5/25/10
AVERAGE LONG: .470

LAST TRADE DATE: 5/25/10

CALL AUG 10 NATURAL GAS 10000 C
OPTION MARKET VALUB

EXPIRB 7/27/10
AVERAGB LONG: .660

.990 US

.001

1.081 US
.004

.650 US

.004

.470 US

.001

.660 US

.004

50.00
50.00*

240. 00
240. 00»

200. 00
200. 00»

200. 00
200. 00*

240. 00
240. 00*

LAST TRADE DATE: 7/27/10
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Arel, er Daniels Midland Company.

PLFASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORIIECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

»IN Fo, i 'A', H! CORDS SL!BSEC&TO TERMS AND CONDITI'"NS ON REVERSE SIDE CODED SYMBOL."ARE E&RLAINEL! ON REVERSE SIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

14] W. Jackson Blvd. * Suite 1600A

Chicago, [llinios 606044190

MONTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

9/04/8 5 CALL JUL I0 NATURAL GAS 9500

9/05/8 6 CALL JT/L i0 NATURAL GAS 9500

ii* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .657

LAST TRADE DATE: 6/25/10

8/11/8 6 CALL APR I0 NATURAL GAS 9550

6* OPTION MARKET VALUE

EXPIRE 3/26/10

AVERAGE LONG: .845

LAST TRADE DATE: 3/26/10

8/11/8 6 CALL JUL i0 NATURAL GAS 9650

6* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .855

LAST TRADE DATE: 6/25/10

8/01/8 5 CALL JUL I0 NATURAL GAS 9800

5* OPTION MARKET VALUE

EXPIRE 6/25/10

AVERAGE LONG: .990

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 9900

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: 1.081

LAST TRADE DATE: 7/27/10

9/05/8 5 CALL AUG i0 NATURAL GAS 9950

5* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .650

LAST TRADE DATE: 7/27/10

10/30/8 20 CALL JUN i0 NATURAL GAS I0000

20* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE LONG: .470

LAST TRADE DATE: 5/25/10

9/04/8 6 CALL AUG i0 NATURAL GAS i0000

6* OPTION MARKET VALUE

EXPIRE 7/27/10

AVERAGE LONG: .660

LAST TRADE DATE: 7/27/10

EX

C

C

PRICE/LEGND CC DEBIT CREDIT

.660 US 50.00

.655 US 60.00

.001 110.00"

C .845 US 60.00

.001 60.00*

C .855 US 60.00

.001 60.00*

C .990 US 50.00

.001 50.00*

C 1.081 US 240.00

.004 240.00*

C .650 US 200.00

.004 200.00*

C .470 US 200.00

.001 200.00*

C .660 US 240.00

.004 240.00*

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORf:_ECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

!!_ T;,IN f_ !AX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE SIDE CODED SYMBOLS ARE E_PLAINE[.1 ON REVERSE SIDE



ADM

Arm rXVFS+OH. SFHV&CzS, rxC.
Chicago Board of I rade Build in cg

141 W Jackson BIVEI. ~ Suite 1600A
Chicago, I 1 linios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATBMENT DATB: PEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PZBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
RBGARDZNG YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE

10/07/8 18
18*

CALL OCT 10 NATURAL GAS 10000 C
OPTION MARKET VALUB

BXPIRE 9/27/10
AVBRAGE LONG: .700

LAST TRADE DATB: 9/27/10

.700 US.034

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CRBDZT

6, 120.00
6, 120.00*

8/01/8

10/30/8

10/14/8

10/20/8

10/30/8

11/03/8

9/05/8

6
6*

18
18»

19
19»

26
26»

30
30»

11
11'»

CALL APR 10 NATURAL GAS 10250 C
OPTION MARKBT VALUB

BXPZRE 3/26/10
AVERAGE LONG: .847

LAST TRADE DATE: 3/26/10

CALL MAY 10 NATURAL GAS 102 50 C
OPTION MARKET VALUE

EXPIRB 4/27/10
AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10

CALL APR 10 NATURAL GAS 10850 C
OPTION MARKET VALUB

EXPIRE 3/26/10
AVERAGE LONG: .300

LAST TRADE DATE: 3/26/10

CALL OCT 10 NATURAL GAS 11500 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

18 CALL APR 10 NATURAL GAS 12000 C
18* OPTION MARKET VALUE

EXPIRE 3/26/10
AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10

CALL NOV 10 NATURAL GAS 12250 C
OPTION MARKET VALUE

BXPIRE 10/26/10
AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

CALL SBP 10 NATURAL GAS 12800 C
OPTION MARKET VALUB

EXPIRE 8/26/10
AVERAGE LONG: .340

.847 US

.001

.410 US.001

.300 US.001

.510 US.016

.230 US.001

.480 US.013

.340 US

.001

180.00
180.00*

60. 00
60. 00»

180.00
180.00*

190.00
190.00»

4, 160.00
4, 160.00*

3, 900.00
3, 900.00»

110.00
110.00»

LAST TRADB DATE: 8/26/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERk ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILI BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
I I + li; ICR I'i-:. RE, ;iIDS SUBJECT TO, EROS AND CONDITI( NS ON Rk VERSE SIDE ..DDED SYMBOLS»RE E»PL»ISED ON REVERSE SIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'h:ade Building

]41 W. Jackson Blvd. * Suite 1600A

Chicago, lllinios 6{}6{}4-319(}

MONTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10/07/8 18 CALL OCT i0 NATURAL GAS 10000 C .700 US

18" OPTION MARKET VALUE .034

EXPIRE 9/27/10

AVERAGE LONG: .700

LAST TRADE DATE: 9/27/10

8/01/8 6 CALL APR 10 NATURAL GAS 10250 C .847 US

6* OPTION MARKET VALUE .001

EXPIRE 3/26/10

AVERAGE LONG: .847

LAST TRADE DATE: 3/26/10

10/30/8 18 CALL MAY i0 NATURAL GAS 10250 C .410 US

18- OPTION MARKET VALUE .001

EXPIRE 4/27/10

AVERAGE LONG: .410

LAST TRADE DATE: 4/27/10

10/14/8 19 CALL APR i0 NATURAL GAS 10850 C .300 US

19- OPTION MARKET VALUE .001

EXPIRE 3/26/10

AVERAGE LONG: .300

LAST TRADE DATE: 3/26/10

10/20/8 26 CALL OCT I0 NATURAL GAS 11500 C .510 US

26* OPTION MARKET VALUE .016

EXPIRE 9/27/10

AVERAGE LONG: .510

LAST TRADE DATE: 9/27/10

10/30/8 18 CALL APR I0 NATURAL GAS 12000 C .230 US

18" OPTION MARKET VALUE .001

EXPIRE 3/26/10

AVERAGE SHORT: .230

LAST TRADE DATE: 3/26/10

11/03/8 30 CALL NOV 10 NATURAL GAS 12250 C .480 US

30* OPTION MARKET VALUE .013

EXPIRE 10/26/10

AVERAGE LONG: .480

LAST TRADE DATE: 10/26/10

9/05/8 ii CALL SEP I0 NATURAL GAS 12800 C .340 US

Ii* OPTION MARKET VALUE .001

EXPIRE 8/26/10

AVERAGE LONG: .340

LAST TRADE DATE: 8/26/10

DEBIT

180.00

180.00-

CREDIT

6,120.00

6,120.00"

60.00

60.00*

180.00

180.00-

190.00

190.00-

4,160.00

4,160.00"

3,900.00

3,900.00*

110.00

ii0.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXER(21SE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

_i:.T;_lr-i FO! _, lAY. _IECOR['!_ SUBJECT TO TERMS AND CO['4DITIQNS ON REVERSE SIDE CODED SYMDOLS _RE EXPLAINED ON REVERSE SIDE



AI3M

ADiM INVESTOR SERVICES, INC,
Chicago Board of Trade Building

111 YV. Jackson 81vd. ~ Suite 1600A
Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DBSCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

10/14/8
10/30/8

20 CALL JUN 10 NATURAL GAS 13000 C
20 CALL JUN 10 NATURAL GAS 13000 C
40* OPTION MARKBT VALUB

EXPIRE 5/25/10
AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10

.080.180.001

US
US

200. 00
200. 00
400. 00~

10/14/8

10/14/8
10/30/8

10/20/8

16 CALL JUL 10 NATURAL QAS 13000 C
16* OPTION MARKBT VALUE

BXPIRE 6/25/10
AVBRAGE SHORT: .100

LAST TRADE DATB: 6/25/10

19 CALL MAY 10 NATURAL QAS 13250 C
18 CALL MAY 10 NATURAL GAS 13250 C
37* OPTION MARKBT VALUE

EXPIRE 4/27/10
AVERAGE SHORT: .109

LAST TRADE DATB: 4/27/10

18 CALL SEP 10 NATURAL GAS 13950 C
18* OPTION MARKET VALUE

EXPIRE 8/26/10
AVERAGE SHORT: .200

.100 US

.001

.080 US.140 US

.001

.200 US.001

160.00
160.00~

190.00
180.00
370.00~

180.00
180.00*

9/05/8

10/22/8

8/20/8

8/01/8

LAST TRADE DATE: 8/26/10

12 CALL APR 10 NATURAL GAS 14000 C
12~ OPTION MARKET VALUB

BXPIRE 3/26/10
AVERAGE SHORT: .100

LAST TRADE DATB: 3/26/10

17 CALL AUG 10 NATURAL GAS 14000 C
17~ OPTION MARKET VALUB

BXPIRE 7/27/10
AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

5 CALL AUG 10 NATURAL GAS 14800 C
5% OPTION MARKET VALUE

EXPIRE 7/27/10
AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

6 CALL APR 10 NATURAL GAS 15000 C
6* OPTION MARKBT VALUE

EXPIRE 3/26/10
AVERAGE SHORT: .210

.100 US.001

.170 US.001

.200 US

.001

.210 US

.001

120.00
120.00*

170.00
170.00»

50.00
50.00*

60. 00
60.00*

ADM INVESTOR SRRVleIILSI IIII02Bl whI3IPpflA%d subsidiary of the Archer Daniels Midland Company.
PI FASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED NIILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

I',riiICORDS BL!B,IECTTO TERNS*ND CONDITI NS ON REVERSE SIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Blvd. • Suite t600A

Chicago, [llinios 606(}4-319(]

MONTHLY COMMODITY STATEMENT
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STATEMENT DATEI FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

10/14/8 20 CALL JUN i0 NATURAL GAS 13000 C .080 US 200.00

10/30/8 20 CALL JUN I0 NATURAL GAS 13000 C .180 US 200.00

40* OPTION MARKET VALUE .001 400.00*

EXPIRE 5/25/10
AVERAGE SHORT: .130

LAST TRADE DATE: 5/25/10

10/14/8 16 CALL JUL i0 NATURAL GAS 13000 C .I00 US 160.00

16- OPTION MARKET VALUE .001 160.00-

EXPIRE 6/25/10

AVERAGE SHORT: .i00

LAST TRADE DATE: 6/25/10

10/14/8 19 CALL MAY i0 NATURAL GAS 13250 C .080 US 190.00

10/30/8 18 CALL MAY I0 NATURAL GAS 13250 C .140 US 180.00

37* OPTION MARKET VALUE .001 370.00*

EXPIRE 4/27/10

AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

10/20/8 18 CALL SEP i0 NATURAL GAS 13950 C .200 US 180.00

18- OPTION MARKET VALUE .001 180.00,

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

9/05/8 12 CALL APR I0 NATURAL GAS 14000 C .I00 US 120.00

12- OPTION MARKET VALUE .001 120.00-

EXPIRE 3/26/10
AVERAGE SHORT: .I00

LAST TRADE DATE: 3/26/10

10/22/8 17 CALL AUG i0 NATURAL GAS 14000 C .170 US 170.00

17" OPTION MARKET VALUE .001 170.00-

EXPIRE 7/27/10

AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

8/20/8 5 CALL AUG I0 NATURAL GAS 14800 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 7/27/10

AVERAGE SHORT: .200

LAST TRADE DATE: 7/27/10

8/01/8 6 CALL APR I0 NATURAL GAS 15000 C .210 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 3/26/10

AVERAGE SHORT: .210

CREDIT

ADM INVESTOR _ II_l¢._awh_lY_6_t_d subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECrED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

P! T;qN f ,_.: i IAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE SIDE CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE



ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Build Ino

141 VV. Jackson Blvd. » Suite 1600A
Chicago, 1 I 1 in i os 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATB: FBB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER! 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY {}UESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKBR,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/01/8

8/01/8

9/29/8
10/20/8

LONG/BUY SHRT/SELL DESCRIPTION

5 CALL JUL 10 NATURAL GAS 15000
5» OPTION MARKET VALUE

EXPIRE 6/25/10
AVBRAGE SHORT: .200

LAST TRADE DATEI 6/25/10

6 CALL AUG 10 NATURAL GAS 15000
6* OPTION MARKET VALUE

BXPIRE 7/27/10
AVERAGB SHORT: .250

LAST TRADE DATE: 7/27/10

17 CALL OCT 10 NATURAL GAS 15000
26 CALL OCT 10 NATURAL GAS 15000
43* OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE SHORT: .211

BX PRICE/LEGND CC

.200 US.001

.250

.001

.230 US.200 US

.004

DBBIT

50.00
50.00*

60.00
60.00*

680.00
1,040. 00
1,720. 00»

CREDIT

7/28/8

LAST TRADE DATE: 9/27/10

6 CALL MAY 10 NATURAL GAS 16000
6* OPTION MARKBT VALUE

BXPIRE 4/27/10
AVBRAGE SHORT: .140

.140 US.001
60. 00
60.00»

7/28/8

8/29/8

11/03/8

LAST TRADE DATE: 4/27/10

7 CALL JUN 10 NATURAL GAS 16000
7» OPTION MARKET VALUE

EXPIRE 5/25/10
AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

12 CALL SEP 10 NATURAL GAS 16000
12* OPTION MARKBT VALUE

BXPIRE 8/26/10
AVERAGB SHORT: .200

LAST TRADB DATE: 8/26/10

30 CALL NOV 10 NATURAL GAS 16000
30* OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

.140 US

.001

.200 US

.001

.170 US.002

70. 00
70.00»

120.00
120.00»

600.00
600. 00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO II'RMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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._, ADM INVESTOR SERVICES, INC.Chicago Board of 'I)'ade Building
141 W. Jackson Blvd. • Suite 1600A

ADM ch c,  o, Illinios60604-3190
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STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

8/01/8 5 CALL JUL i0 NATURAL GAS 15000 C .200 US 50.00

5* OPTION MARKET VALUE .001 50.00*

EXPIRE 6/25/10

AVERAGE SHORT: .200

LAST TRADE DATE: 6/25/10

8/01/8 6 CALL AUG i0 NATURAL GAS 15000 C .250 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 7/27/10

AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

9/29/8 17 CALL OCT I0 NATURAL GAS 15000 C .230 US 680.00

10/20/8 26 CALL OCT i0 NATURAL GAS 15000 C .200 US 1,040.00

43* OPTION MARKET VALUE .004 1,720.00"

EXPIRE 9/27/10
AVERAGE SHORT: .211

LAST TRADE DATE: 9/27/10

7/28/8 6 CALL MAY i0 NATURAL GAS 16000 C .140 US 60.00

6* OPTION MARKET VALUE .001 60.00*

EXPIRE 4/27/10

AVERAGE SHORT: .140

LAST TRADE DATE: 4/27/10

7/28/8 7 CALL JUN i0 NATURAL GAS 16000 C .140 US 70.00

7* OPTION MARKET VALUE .001 70.00*

EXPIRE 5/25/10

AVERAGE SHORT: .140

LAST TRADE DATE: 5/25/10

8/29/8 12 CALL SEP I0 NATURAL GAS 16000 C .200 US 120.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE DATE: 8/26/10

11/03/8 30 CALL NOV I0 NATURAL GAS 16000 C .170 US 600.00

30* OPTION MARKET VALUE .002 600.00*

EXPIRE 10/26/10

AVERAGE SHORT: .170

LAST TRADE DATE: 10/26/10

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

i!i T;q*-4 I:O_ _A-', I:_F!CO_DS SUBJECT fO TERMS Af'JD CO_'4DITIONS ON REVERSE SrDE CODED SYK SO[.S ARE EYP[ AINED O 4 REVE['_S_ SI ]E
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ADM I INVESTOR SERVICES, INC.
Chicago Board of Trade Building

'I 41 W. Jackson Bl vd. ~ Suite 1600A
Chicago, lllinios 6{)604-3'i90

MIONTHLY COMMODITY STATEMENT

PAGE 11

STATEMENT DATE: PEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTHY MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET PUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

«*« SEG USD *«*
4, 141,845. 00

104, 912.00-
4, 036, 933.00

599,283.00-
98, 968.50-

3, 070, 303.00-

966, 630.00
966, 630.00

CURRENT MONTH **" **« YEAR-TO-DATE «««

FUTURES P&L
OPTION PREMIUM

US
US

599,283.00-
98, 968.50-

865, 437.00-
170,067.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels MIdland Company.
F'LEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXER& 'ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
cr)I)I&ECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

SDB„EO TO TERYS AND CONDITIONS ON REVERSI- S&DE CODED SYMBOLS ARE EXPLAINED ON REYERSE ..IDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Dade Building

]41 W. Jackson Blvd. • Suite 1600A

Chicago, Illinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE: FEB 26, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

4,141,845.00

104,912.00-

4,036,933.00

599,283.00-

98,968.50-

3,070,303.00-

966,630.00

966,630.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 599,283.00- 865,437.00-

OPTION PREMIUM US 98,968.50- 170,067.00-

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CC.)R qECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

! YtqNFOi4 JAX_'iECO"4DS SUBJECTTO _[ERMSANDCONDITIONSON REVERSESIDE CODED SYMBOLSARE EXPLAINEDON REVERSESIDE



Period

South Carolina
Re ort as of 2/26/2010 Close

Original Purchase
R ll d yRealized ValueCost/Proceeds

Net Value Realized
Gain or Loss

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420

$2,424, 270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981

$1,474, 820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($1,748,439)

Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/March-2010 Review

($6, 147,835)$3,446, 030
$3,377,015 ($11,836,570)

($9,593,865)
($15,213,585)

Total Closed Positions Review Periods $18,431,145 ($9,664,284) ($28,095,429)0 en Positions Total
Closed/0 en Postion TOTALS

($3,070,303)$1,926,980
$20,358,125 ($12,734,587)

($4,997,283)
($33,092,712)

South Carolina

Report as of 2/2612010 Close

Pe_od

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/March-2010 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

Realized Value

$2,424,27C
$1,065,640 $400,81C

$851,680 $795,290
$2,463,690 $4,925,506
$3,369,220
$2,908,420
$3,446,030
$3,377,015

$18,431,145
$1,926,980

$20,358,125

($1,385,730)
$1,159,981

($6,147,835)
($11,836,570)
($9,664,284)
($3,070,303)

($12,734,587)

Net Value Realized

Gain or (L__ss_
$1,474,82(]
($664,830
($56,390

$2,461,810
($4,754,950)
($1,748,439)
($9,593,865)

($15,213,585)
($28,095,429)

($4,997,283)
($33,092,712)



South Carolina May-2009/March-2010 Review
Re rt as of 2/26/2010 Close

Period Tool

Ma -09 Put-Offset
Ma -09 Put
May-09 Call

Counterparty

NYMEX
NYMEX
NYMEX

Original
Trade Date

1/26/2009
8/5/2008
8/5/2008

-120,000
120,000
120,000

$7.00
$7.00
$9.70

Strike/Fixed
Purchased Per

Month
Price

Purchase
Price

$0.190
($0.190)

$0.860

Purchase
Cost/Proceeds

$22, 800
$22,800)
$103,200

Trade I
Expiration

Date
4/27/2009
4I27I2009
4/27/2009

Expiration
Price

$0.000
$0.000
$0.000

Realized
Value

$0
$0
$0

Net Value
Realized Gala or

Loss
($22,800)

$22,800
($103,200)

May-09 Put
May-09 Call (Sold)
Ma -09 Put-Offset
Ma -09 Put
Ma -09 Call
May-09 Put
May-09 Put-Offset
Ma -09 Put
May-09 Call
May-09 Put
May-09 Put-Offset
Ma -09 Put
May-09 Call
Ma -09 Put
May-09 Call (Sold
May-09 Call

Jun-09 Call
Jun-09 Put
Jun-09 Call
Jun-09 Put
Jun-09 Call
Jun-09 Put
Jun-09 Call

BP
NYMEX
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

1/26/2009
8/5/2008

1/26/2009
8/11/2008
8/11/2008
1/26/2009
1/26/2009

9/4/2008
9/4/2008

1/26/2009
1/26/2009
9/18/2008
9/18/2008
1/26/2009
9/1 8/2008

10/14/2008
8/11/2008
8/11/2008
8/20/2008
8/20/2008

9/3/2008
9/3/2008

1 0/8/2008

120,000
120,000

-120,000
120,000
120,000
120,000

-130,000
130,000
130,000
130,000
120,000
120,000
120,000
120,000
120,000
120,000
130,000
130,000
130,000
130,000
140,000
140,000
130,000

$7.00
$15.00
$7.00
$7.00
$9.40
$7.00
$6.50
$6.50
$8.45
$6.50
$7.00
$7.00
$8.55
$7.00

$13.00
$8.80
$9.55
$7.00
$9.30
$7.00

$10.00
$6.00
$7.90

($0.165)
($0.120)

$0.230
($0.230

$0.759
($0.205)

$0.160
($0.160)

$0.670
($0.135)

$0.430
($0.430)

$0.855
($0.405)
($0.120)

$0.405
$0.795

($0.250)
$0.820

$0.300)
$0.500

($0.170)
$0.730

$19,800)
($14,400)

$27,600
($27,600)

$91,080
($24,600)

$20,800
($20,800)

$87,100
($17,550)

$51,600
($51,600)
$102,600
($48,600)
($14,400)

$48,600
$103,350
($32,500)
$106,600
($39,000)

$70,000
($23,800)

$94,900

4/28/2009
4/27/2009
4/27/2009
4/27/2009
4/27/2009
4/28/2009
4/27/2009
4I27/2009
4/27/2009
4/28/2009
4/27/2009
4/27/2009
4/27/2009
4/28/2009
4/27/2009
4/27/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009

$3.253
$0.000
$0.000
$0.000
$0.000
$3.253
$0.000
$0.000
$0.000
$3.253
$0.000
$0.000
$0.000
$3.253
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

($449,640)
$0
$0
$0
$0

$449,640)
$0
$0
$0

($422, 110)
$0
$0
$0

($449,640)
$0
$0
$0
$0
$0
$0
$0
$0
$0

($429,840)
$14,400

($27,600)
$27,600

($91,080)
($425,040)

($20,800)
$20,800

($87, 100)
($404,560)

($51,600)
$51,600

($102,600)
($401,040)

$14,400
($48,600)

($103,350)
$32,500

($106,600)
$39,000

($70,000)
$23,800

($94,900)
Jun-09 Put
Jun-09 Call
Jun-09 Call (Sold)
Jun-09 FUTURES
Jun-09 FUTURES

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

10/8/2008
10/14/2008
10/14/2008

5/26/2009
5/26/2009

130,000
130,000
130,000
130,000
130,000

$6.00
$8.65

$12.00
$0.00
$0.00

($0.300)
$0.530

($0.100)
$3.539
$3.539

($39,000)
$68,900

($13,000)
$0
$0

5/26/2009
5/26/2009
5/26/2009
5/26/2009
5/26/2009

$0.000
$0.000
$0.000
$0.000
$0.000

$0
$0
$0

($449,930)
($449,930)

$39,000
($68,900)

$13,000
($449,930)
($449,930)

NYMEX

NYMEX
NYMEX
NYMEX

Jul-09 Call
Jul-09 Put
Jul-09 Put-Offset
Jul-09 Put

NYMEX
BP
NYMEX
NYMEX

Jul-09 Call
Jul-09 Put
Jul-09 Call (Sold)

NYMEX
BP
NYMEX
NYMEXJul-09 Put-Offset

Jun-09 FUTURES
Jun-09 FUTURES
Jul-09 Put-Offset
Jul-09 Put

5/26/2009
5/26/2009
1/26/2009
8/11/2008
8/11/2008
1/26/2009
1/26/2009
8/20/2008
8/20/2008
1/26/2009
8/20/2008
1/26/2009

140,000
130,000

-110,000
110,000
110,000
110,000

-110,000
110,000
110,000
110,000
110,000

-100,000

$0.00
$0.00
$7.00
$7.00
$9.75
$7.00
$7.00
$7.00
$9.10
$7.00

$14.00
$6.50

$3.539
$3.539
$0.270

($0.270)
$0.815

($0.245)
$0.330

($0.330)
$1.000

($0.305)
($0.150)

$0.200

$0
$0

$29,700
($29,700)

$89,650
($26,950)

$36,300
($36,300)
$110,000
($33,550)
($16,500)

$20,000

5/26/2009
5/26/2009
6/25/2009
6/25/2009
6/25/2009
6/26/2009
6/25/2009
6/25/2009
6/25/2009
6/26/2009
6/25/2009
6/25/2009

$0.000
$0.000
$0.000
$0.000
$0.000
$3.844
$0.000
$0.000
$0.000
$3.844
$0.000
$0.000

($344,540)
($319,930)

$0
$0
$0

($347, 160)
$0
$0
$0

($347,160)
$0
$0

($344,540)
($319,930)
($29,700)

$29,700
($89,650)

($320,210)
($36,300)

$36,300
($110,000)
($313,610)

$16,500
($20,000)

Jul-09 Put NYMEX 9/4/2008 100,000 $6.50 ($0.200) ($20,000) 6/25/2009 $0.000 $0 $20,000
NYMEX
BP
NYMEX

Jul-09 Put
Jul-09 Call

NYMEX
NYMEX

Jul-09 Put BP
NYMEXJul-09 Put-Offset

Jul-09 Call
Jul-09 Put
Jul-09 Put-Offset

9/4/2008
1/26/2009
1/26/2009
1 0/7/2008
10/7/2008
1/26/2009
1/26/2009

100,000
100,000
110,000
110,000
110,000
110,000
110,000

$8.95
$6.50
$6.00
$6.00
$8.35
$6.00
$6.00

$0.700
($0.175)

$0.200
($0.200)

$0.665
($0.175)

$0.300

$70,000
($17,500)

$22,000
($22,000)

$73, 150
($19,250)

$33,000

6/25/2009
6/26/2009
6/25/2009
6/25/2009
6/25/2009
6/26/2009
6/25/2009

$0.000
$3.844
$0.000
$0.000
$0.000
$3.844
$0.000

$0
($265,600)

$0
$0
$0

($237,160)
$0

($70,000)
($248, 100)

($22,000)
$22,000

($73,150)
($217,910
($33,000)

Jul-09 Put
Jul-09 Call
Jul-09 Put
Jul-09 Call (Sold)

Aug-09 Call

Au -09 Put
Au -09 Call
Au -09 Put

NYMEX
NYMEX
BP
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

1 0/20/2008
10/20/2008

1/26/2009
10/20/2008
8/11/2008
8/11/2008
8/20/2008
8/20/2008

110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000

$6.00
$7.25
$6.00

$11.05
$10.00
$7.00
$9.25
$7.00

($0.300)
$1.035

($0.275)
($0.300)

$0.835
($0.290)

$1.025
($0.340)

($33,000)
$113,850
($30,250)
($33,000)

$91,850
($31,900)
$112,750
($37,400)

6/25/2009
6/25/2009
6/26/2009
6/25/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009

$0.000
$0.000
$3.844
$0.000
$0.000
$0.000
$0.000
$0.000

$0
$0

($237, 160)
$0
$0
$0
$0
$0

$33,000
($113,850)
($206,910)

$33,000
$91,850)
$31,900

($112,750)
$37,400

Aug-09 Call (Sold)
Au -09 Call

Au -09 Put
Au -09 Call
Aug-09 Put
Au -09 Call
Au -09 Call (Sold

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Aug-09 FUTURES NYMEX
Au -09 FUTURES
Aug-09 FUTURES
Aug-09 FUTURES

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

Sep-09 Call

Se 09 Put
Se 09 Call
Sep-09 Put
Sep-09 Call (Sold)
Se 09 Call

Se 09 Put
Sep-09 Call (Sold)
Sep-09 Call

8/20/2008
9/4/2008
9/4/2008

10/8/2008
1 0/8/2008

10/30/2008
10/30/2008

7/1 7/2009
7/17/2009
7/28/2009
7/28/2009
8/11/2008
8/11/2008
8/29/2008
8/29/2008
8/29/2008

9/4/2008
9/4/2008
9/4/2008

1 0/7/2008

110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
60,000
60,000

170,000
170,000
170,000
120,000
120,000
120,000
110,000

$15.00
$9.30
$6.50
$8.40
$6.00

$10.00
$13.00
$0.00
$0.00
$0.00
$0.00

$10.20
$7.00
$9.80
$7.00

$17.00
$8.75
$6.50

$14.00
$8.90

($0.160)
$0.680

($0.200)
$0.790

($0.330)
$0.440

($0.150)
$3.536
$3.536
$3.536
$3.536
$0.885

($0.340)
$1.100

($0.425)
($0.150)

$0.970
($0.290)
($0.170)

$0.740

($17,600)
$74,800

($22,000)
$86,900

$36,300)
$48,400

($16,500)
$0
$0
$0
$0

$53,100
($20,400)
$187,000
($72,250)
($25,500)
$116,400
($34,800)
($20,400)

$81,400

7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
7/28/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0
$0
$0
$0
$0
$0
$0

($381,040)
($381,040)
($326,040)
$271,040)

$0
$0
$0
$0
$0
$0

$0
$0

$17,600
($74,800)

$22, 000
($86,900)

$36,300
($48,400)

$16,500
($381,040
($381,040)
($326,040)
($271,040)

($53,100)
$20,400

($187,000)
$72,250
$25,500

($116,400)
$34,800
$20,400

($81,400)
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South Carolina Mey-2009/March-2010 Review

Period Tool

May-0 ¢. Put-Offset

May-0_ Put

May-0 c, Call

May-0 c- Put

May-0 c, Call (Sold)

May-0 c Put-Offset

May-0c_ Put

May-0_ Call
May-0_ Put

May-0_ Put-Offset

May-09 Put
May-0_ Call

May-09 Put

May-09 Put-Offset

May-09 Put
May-09 Call

May-09 Put

May-09 Call (Sold)
May-09 Call

Jun-09 Call

Jun-09 Put

Jun-09 Call

Jun-09 Put

Jun-09 Call

Jun-09 Put

Jun-09 Call
Jun-09 Put

Jun-09 Call

Jun-09 Call (Sold)
Jun-09 FUTURES

Jun-09 FUTURES

Jun-09 FUTURES

Jun-09 FUTURES

Jul-09 Put-Offset

Jul-09 Put

Jul-09 Call

Jul-09 Put

Jul-09 Put-Offset

Jul-0 c, Put

Jul-0- c Call

Jul-0 c, Put

Jul-0_ Call (Sold)
Jul-0 c, Put-Offset

Jul-0-¢ Put

Jul-0 c Call
Jul-0 c Put

Jul-0C_ Put-Offset

Jul-0¢_ Put

Jul-0_ Call

Jul-0_ Put

Jul-0_ Put-Offset

Jul-0S Put

Jul-0S Call

Jul-09 Put

Jul-09 Call (Sold)

Aug-08 Call

Au_]-09 Put

Au@-09 Call

Aug-09 Put

Aug-09 Call (Sold)

Au@-09 Call

Aug-09 Put

Au@-09 Call
Aug-09 Put

Aug-09 Call

Aug-09 Call (Sold)
Aug-09 FUTURES

Au@-09 FUTURES
Aug-09 FUTURES

Aug-09 FUTURES

Sep-09 Call

Sep-09 Put

Sep-09 Call
Sep-09 Put

Sep-09 Call (Sold)

Sep-09 Call

Sep-09 Put

Sep-09 Call (Sold)

Sep-09 Call

Counterparty
Original

Trade Date

MMBtus

Purchased Per

Month

Report as of 2/26/2010 Close

Strike/Fixed

Price

Trade I

Expiretlon
Nat==

NYMEX 1/26/2009 -120,00( $7.00 4/27/2009

NYM EX 8/5/2008 120,00( $7.00 4/27/2009
8/5/2008NYMEX $9.70120,00C

BP 1/26/2009 120,00C $7.00

NYMEX 8/5/2008 120,00£ $15.00

NYMEX 1/26/2009 -120,00C $7.00
8/11/200E 120,00C $7.00NYMEX

120,006 $8.55

NYMEX 8/11/200 120,006 $9.40

BP 1/26/200_ 120,00C $7.00

NYMEX 1/26/200£ -130,00£ $6.50

NYMEX 9/4/200E 130,006 $6.50

NYMEX 9/4/200; 130,006 $8.45

BP 1/26/200 £ 130,006 $6.50

NYMEX 1/26/200c_ -120,006 $7.00

NYMEX 9/18/200; 120,006 $7.00
NYMEX 9/18/2008

BP 1/26/2009

NYMEX 9/18/2008
120,000 $7.00

120,000 $13.00

NYMEX 10/14/2008 120,000 $8.80

NYMEX 8/1112006 130,000 $9.55
NYMEX 8/1112008

8/20/2008

130,000

130,000

$7.0(
NYMEX

$6.0C

130,000 $9.3C

NYMEX 8/20/2008 130,000 $7.06

NYMEX 91312008 140,000 $10.0£

NYMEX 9/3/2008 140,000 $6.0£

NYMEX 10/8/2008 130,000 $7.9£
NYM EX 1018/2008

NYMEX 10/14/2008 130,000 $8.6_=

NYMEX 10/14/2008 130,000 $12.06

NYM EX 5/26/2009 130,000 $0.0C
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

130,000

140,000

130,000

-110,000

110,000

110,000

5/26/2009

5/2612009

5/26/2009

1/26/2009

8/11/2008

8/11/2008

1/26/2009

$0.0C

$0.0C

$0.0C

$7.06

Purchase Purchase

Price Cost/Procasds

$0.190 $22,800

($0.190) ($22,800)
$0.860 $103,200

($0.165) ($19,800)
($0.120) ($14,400)

$0.230 $27,60(

($0.230)_ ($27,6001
$0.75 c $91,08£

($0.205', ($24,606

$0.16£ $20,80C

($0.166 ($20,800;

$0.676 $87,10C

($0.135: ($17,550;

$0.436 $51,60£

($0.43fl ($51,600

$0.85E $102,606

($0,405 ($48,600

($0.120 ($14,400)

$0.405 $48,606

$0.795 $103,356

($0,250) ($32,500)

$0.82(; $106,606

($0.300) (639,000
$0.500 $70,000

($0.170) ($23,800)

$0.730 $94,900

($0.300) ($39,000)

$0.530 $68,900

($0.100) ($13,000
$3.539 $0

$3.539 $0

$3.539 $0

$3.539 $0

$0.270 $29,700

$7.06

$9.75
($0.270)

$0.815

($29,700)

$89,650
BP

41271200 _,

($33,550)

4/28/2009

4/27/2009

4/27/2009

412712009

4/27/2009

4/28/2009

4/27/2009

412712009

4/27/2009

4/28/2009

412712009

4/27/2009

4/27/2009

4/28/2009

4/27/2009

41271200 c,

5/26/200_

51261200, c

5/26/200 c,

5/26/200 c.

5/26/200c_

5/26/200£

5/26/200 c

5/26/200c_

5/26/200_

5/26/200_

5/26/200S

5/26/200_

5/26/200_

5/26/2009

6/25/2009

6/25/2009

6125/2009

110,000 $7.06 ($0.245) ($26,950) 6/26/2009

NYMEX 1/26/2009 -110,000 S7.06 $0.330 $36,300 61251200!

NYMEX 8/20/2008 110,00( $7.06 ($0.330) ($36,300) 612512009

NYMEX 8/20/2008 110,00( $9.10 $1.000 $110,000 6/25/2009
BP 1/26/2009 110,00£ $7.00 6/26/2009($0.305)

($0.150)NYMEX 8/20/2008 110,00( $14.00 ($16,500) 6/25/2009

NYMEX 1/26/2009 -100,00£ $6.50 $0.200 $20,000 6/25/2009

NYMEX 9/4/2008 100,00£ $6.50 ($20,000) 6/25/2009($0.200)
$0.700NYMEX 9/41200E 100,006 $8.95 $70,000 61251200 c,

BP 1/26/200 £ 100,00C $6.50 ($0.175) ($17,500', 6/26/200!

NYMEX 1/26/200 c -110,006 $6.00 $22,00( 6/25/2009

110,000 $6.50

10/7/200ENYMEX 110,006 $6.00

NYMEX 10/7/200E 110,006 $8.35

BP 1/26/200 c. 110,006 $6.00

NYMEX 1/26/200- ¢ -110,006 $6.00

NYMEX 10/20/200E 110,006 $6.00

NYMEX 10/20/200E 110,006 $7.25

BP 1/26/200c_ 110,006 $6.00

NYMEX 10/20/200_ 110,006 $11.05

NYMEX 8/11/200_ 110,006 $10.00

NYMEX 8/1112008 110,000 $7.00

NY M EX 812012001 110,000 $ 9.25

NYMEX 812012006 110,000 $7.00

NYMEX 812012008 110,000 $15.00

NYMEX 91412006 110,000 $9.30

NYMEX 91412006

10/8/2008NYMEX 110,000 $8.4(

NYMEX 10/8/2008 110,000 $6.0£

NYMEX 10/30/2008 110,000 $10.0£

NYMEX 10/30/2008 110,000 $13.0(

NYMEX 7/17/200! $0.0C

$0.0C

110,000
NYMEX

NYMEX
110,000

NYMF_X

7/17/2009

7/28/2009

$0.200_

($0.200' ($22,000: 6/25/2009

$0.66,= $73,15£ 6/25/2009

($0.175', ($19,250', 6/26/2009

$0.30( $33,00£ 6/25/2009

($0.300: ($33,000', 6/25/2009

$1.03, = $113,85£ 6/25/2009

($0.275 ($30,256 6/26/2009

($0.306 ($33,0001 612512009

$0.83E $91,85£ 712812009

($0.290 ($31,9001 7/28/2009

$1.02E $112,75C 7/28/2009

($0.3401 ($37,400) 7/28/2009

($0.1601 ($17,600) 7/28/2009

$0.686 $74,806 7/28/200 c

($0.200) ($22,000) 7/28/200 £

$0.796 $86,900 7/28/200 c

($0,330) ($36,300) 7/28/200 c

$0.440 $48,400 7/28/200 c

($0,150) ($16,500 7/28/200 c

$3,536 $0 7/28/200 £

$3.536 $0 7/28/200 c

$3.536 $0 7/28/200 c

$3,536 $0 7/28/200 c

$0.885 $53,100 8/26/200 c

($0.340 ($20,400) 8/26/200_

$1.100 $187,000 8/26/200£

($0.425) ($72,250) 8/26/200_

($0.150) ($25,500) 8/26/200_

$0.970 $116,400 8/2612009

($0.290) ($34,800 812612009

($0.170) ($20,400) 8/26/2009

$0.740 $81,400 8/26/2009

7/28/2009

8/11/2008

8/1112001

NYMEX

NYMEX

NYMEX

110,000

110,000

60,000

60,000

$0.0C

$0.0C

$10.26

$7.0£

812912008 170,000 $9.8£

NYMEX 8/29/2008 170,000 $7.06

NYMEX 8/29/2001 170,000 $17.06
NYMEX 9/412008 120,000 $8.7E

NYM EX 91412008 120,000 $6.56

NYMEX 9/4/2008 120,000 $14.06

NYMEX 10/712008 $8.96110,000

Net Value
Expiration Realized

Real_ed Gain o_
Pdce Value

$0.006 $0 ($22,800

$0.006 $0 $22,80(

$0.006 $0 ($103,200

$3.253 ($449,640) ($429,840
$0.006 $0 $14,40(

$0.000 $0 ($27,600

$0.000 $0 $27,60(

$0.000 $0 ($91,080

$3.253 ($449,6401 ($425,040

$0.000 $c ($20,800

$0.000 $( $20,80(

$0.000 $( ($87,100

$3.253 ($422,1101 ($404,560

$0.000 $£ ($51,600

$0.000 $£ $51,60(

$0.000 $£ ($102,600

$3.253 ($449,646 ($401,040'

$0.000 $£ $14,40(

$0.000 $C ($48,6001

$0.000 $6 ($103,356

$0.000 $C $32,50£

$0.000 $6 ($106,6001

$0.000 $0 $39,00£

$0.000 $6 ($70,006

$0.000 $6 $23,80£

$0.000 $6 ($94,9001

$0.000 $6 $39,00£

$0.00( $0 ($68,900

$0.00£ $0 $13,006

$0.00£ ($449,930 ($449,9301

$0.00( (S449,930) ($449,9301

$0.00£ ($344,540) ($344,540

$0.00£ ($319,930) ($319,930)

$0.00£ $0 ($29,700)

$0.00( $0 $29,706

$0.00£ $0 ($89,650)

$3.844 ($347,160 ($320,210

$0.00£ $0 ($36,300)
$0.00£ $0 $36,300

$0.00C $0 ($110,000

$3.844 ($347,160 ($313,610)

$0.00C $0 $16,500

$0.006 $0 ($20,000)

S0.006 S0 S20,00n

$0.000 $0 (S70,000)

$3.844 ($265,600) ($248,100)

$0.000 $0 ($22,000)

$0.000 $0 $22,000

$0.000 $0. ($73,150)

$3.844 ($237,16£ ($217,910

$0.000 $( ($33,000)

$0.000 $C $33,000

$0.000 $£ ($113,850)

$3.844 ($237,1601 ($206,910)

$0.000 $£ $33,000

$0.000 $£ /$91,850)

$0.000 $£ $31,900

$0.000 $£ ($112,750)

$0.000 $( $37,400

$0.000 $C $17,600i

$0.000 $£ ($74,800'

$0.000 $£ $22,006

$0.000 $C ($86,9001

$0,000 $6 $36,30£

$0.000 $6 ($48,40C
$0.000 $6 $16,50(

$0.000 ($381,040) ($381,04C

$0.000 ($381,040) ($381,046

$0.000 ($326,040) ($326,046

$0.000 ($271,040) ($271,0401
$0.000 $0 ($53,106

$0.000 $0 $20,40C

$0.00( $0 ($187,006

$0.006 $0 $72,256

$0.00C $0 S25,506

$0.006 $0 ($116,400)

$0.00C $0 $34,806

$0.00£ $0 $20,40fl

$0.00C $0 ($81,400)
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OriginalCounts rparty
D

Period Tool

Se 09
Se 09

Put NYMEX
NYMEX

10/7/2008
10/30/2008Call

Call (Sold NYMEX 10/30/2008Sep-09
Sep-09
Sep-09
Se 09

FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX

8/26/2009
8/26/2009
8/26/2009

FUTURES NYMEXSep-09 8/26/2009
8/11/2008
8/11/2008

CallOct-09 NYMEX
NYMEXOct-09 Put

Oct-09 Put NYMEX 8/11/2008
Oct-09 Put NYMEX 8/1 1/2008
Oct-09 Call NYMEX

NYMEX
8/29/2008
8/29/2008Oct-09 Put

Oct-09 Call (Sold) NYMEX 8/29/2008
Oct-09 Call NYMEX

NYMEX
NYMEX

9/9/2008
9/29/2008
9/29/2008

Oct-09 Call
Oct-09 Put

Call (Sold) NYMEXOct-09 9/29/2008
10/14/2008Oct-09 Call NYMEX

Call (Sold) NYMEXOct-09 10/14/2008
Oct-09 Call NYMEX 10/30/2008

10/30/2008
9/8/2009

Call (Sold) NYMEX
FUTURES NYMEX

Oct-09
Oct-09

FUTURES NYMEX
FUTURES NYMEX

Oct-09 9/16/2009
9/25/2009Oct-09

FUTURES NYMEX
FUTURES NYMEX

Oct-09 9/25/2009
9/25/2009Oct-09

Call NYMEX
NYMEX

9/4/2008
9/4/2008

Nov-09
Nov-09 Put

Call (Sold) NYMEXNov-09 9/4/2008
Call NYMEX

NYMEX

Nov-09
Nov-09
Nov-09

9/17/2008
9/1 7/2008
9/17/2008

Put
Call (Sold) NYMEX

10/8/2008Nov-09 Call NYMEX
NYMEXPut 10/8/2008

10/8/2008
10/14/2008

Nov-09
Nov-09
Nov-09

Call (Sold) NYMEX
Call NYMEX
Call (Sold) NYMEXNov-09 10/14/2008
FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX

Nov-09
Nov-09
Nov-09

10/27/2009
10/27/2009
10/27/2009

CallDec-09
Dec-09
Dec-09

NYMEX
NYMEX

9/11/2008
9/11/2008
9/11/2008

Put
Call (Sold) NYMEX
CallDec-09 NYMEX 9/1 8/2008
PutDec-09

Dec-09
Dec-09

NYMEX 9/18/2008
9/18/2008

10/14/2008
Call (Sold) NYMEX
Call NYMEX

Dec-09 Call (Sold) NYMEX 10/14/2008
Call NYMEX

NYMEX

Dec-09
Dec-09
Dec-09

1 0/20/2008
1 0/20/2008
10/20/2008

Put
Call (Sold) NYMEX
CallDec-09 NYMEX 10/30/2008

Dec-09
Dec-09
Dec-09

Call (Sold) NYMEX
FUTURES NYMEX
FUTURES NYMEX

1 0/30/2008
11/23/2009
11/23/2009

Dec-09 FUTURES NYMEX 11/23/2009
CallJan-10

Jan-10
Jan-10

NYMEX
NYMEX

9/18/2008
9/1 8/2008
9/18/2008

Put
Call (Sold) NYMEX
Put-Offset NYMEX 12/28/2009Jan-10

10/8/2008
1 0/8/2008
1 0/8/2008

1 0/20/2008

Jan-10
Jan-10
Jan-10
Jan-10

Put NYMEX
NYMEXCall

Call (Sold) NYMEX
Call NYMEX
Call (Sold) NYMEXJan-10 1 0/20/2008
Call 10/30/2008

1 0/30/2008
1/27/2009

Jan-10
Jan-10
Jan-10

NYMEX
Call (Sold) NYMEX
Call NYMEX

1/27/2009
1/27/2009
7/17/2009

Jan-10
Jan-10
Jan-10

Put BP
Call Sold) NYMEX

NYMEXCall
Jan-10 Put BP 7/17/2009

FUTURES NYMEX 12/28/2009
9/1 8/2008
9/1 8/2008

Jan-10
Feb-10
Feb-10

Call NYMEX

NYMEXPut
Call (Sold) NYMEX 9/18/2008Feb-10

NYMEX
NYMEX

CallFeb-10
Feb-10

10/8/2008
10/8/2008Put

South Carolina May-2ggg/March-2010 Review
Re rt as of 2I26/2010 Close

MMBtus
Purchased Per

Month

Purchase
Cost/Proceeds

Purchase
Price

Strike/Fixed
Price

$6.00 ($0.300)110,000
120,000

$33,000)
$58,800$10.25 $0.490

($24,000120,000 $13.00 ($0.200)
60,000

170,000
120,000

$0.00 $2.911 $0
$0.00 $2.911 $0
$0.00 $2.911 $0
$0.00110,000

90,000
$2.911 $0

$85,050
($4,000)

$0.945$10.50
$7.00 ($0.400)10,000

($12,000)30,000 $7.00 ($0.400)
$7.00 ($0.400)50,000 ($20,000)

80,000 $9.80 $1.175 $94,000
($32,000)80,000 $7.00 ($0.400)

$17.00 ($0.250) ($20,000)80,000
180,000
170,000
170,000

$13.05 $0.342 $61,560
$171,700$8.75 $1.010

$6.00 ($0.290) ($49,300)
170,000
180,000

$14.00 ($0.210) ($35,700)
$135,000$0.750$9.35
($52,200)180,000 $13.00 ($0.290)

$83,300$10.85170,000 $0.490
($34,000)$14.00 ($0.200)170,000

$0$0.00 $3.98730,000
$3.987
$3.987

$010,000
50,000

$0.00
$0.00 $0

$3.987
$3.987

$080,000
170,000

$0.00
$0$0.00

150,000
150,000

$1.080$9.25 $162,000
($52,500)$7.00 ($0.350)

$14.50 ($0.200) ($30,000)150,000
$164,250
($60,000)

150,000
150,000
150,000

$9.40 $1.095
$7.00 ($0.400)

$13.50 ($0.360) ($54,000)
$232,300$8.65 $1.010230,000

$6.85 ($0.500)
$15.00 ($0.200)

($115,000)
($46,000)
$161,000

230,000
230,000
230,000 $0.700$9.85

$13.25 ($0.240)230,000 ($55,200)
$4.558 $0150,000

150,000
230,000

$0.00
$0$4.558

$4.558
$0.00

$0$0.00
$9.80100,000

100,000
100,000

$1.015 $101,500
($22,000)
($26,000)

$6.60 ($0,220)
$15 00 ($0.260)

100,000 $114,500$10.10 $1.145
($39,000)
($40,000)
$140,000

100,000
100,000
200,000

$7.00 ($0.390)
$14.00 ($0.400)

$0.700$10.35
$13.50 ($0.235)200,000 ($47,000)
$9.00 $1.070290,000

290,000
290,000

$310,300
($87,000)
($87,000)

$6.00 ($0.300
$14.00 ($0.300)

$0.590 $177,000300,000 $11.20
300,000
100,000
100,000

$14.00 ($0.300) ($90,000)
$0.00 $4.473

$4.473
$0

$0.00 $0
290,000 $0.00 $4.473 $0

$10.00110,000
110,000
110,000

$1.220 $134,200
($35,200)
($41,800)

$7.00 ($0.320)
$15.00 ($0.380)

$6.00 $4,400$0.040-110,000
($22,000)
$108,350
($28,600)
$171,600

$6.00 ($0.200)110,000
110,000
110,000
220, 000

$9.80 $0.985
$15.00 ($0.260)
$10.40 $0.780

($66,000)$14.00 ($0.300)220,000
$0.645 $206,400

($108,800)
$95,150

$11.30320,000
320,000
110,000

$14.00 ($0.340)
$7.45 $0.865

110,000
110,000
100,000

$4.50 ($0.228)
$11.50 ($0.250)

($25,025)
$27,500)
$13,000$9.00 $0.130

$4.00 ($0.133) ($13,250)100,000
$0$5.990$0.00110,000

$112,050
($31,500)

$10.00 $1.24590,000
$7.00 ($0.350)90,000

($34,200)$15.50 ($0.380)90,000
$0.985 $78,800

($16,000)
$9.8080,000
$6.00 ($0.200)80,000

Trade /

Expiration
Date
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
8/26/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009
9/25/2009

1 0/27/2009
1 0/27/2009
10/27/2009
10/27/2009
1 0/27/2009
10/27/2009
1 0/27/2009
10/27/2009
1 0/27/2009
10/27/2009
1 0/27/2009
1 0/27/2009
10/27/2009
1 0/27/2009
11/23/2009
11/23/2009
1 1/23/2009
11/23/2009
11/23/2009
1 1/23/2009
11/23/2009
11/23/2009
11/23/2009
11/23/2009
11/23/2009
11/23/2009
1 1/23/2009
1 1/23/2009
11/23/2009
11/23/2009
1 2/28/2009
12/28/2009
12/28/2009
1 2/28/2009
12/28/2009
12/28/2009
12/28/2009
1 2/28/2009
12/28/2009
12/28/2009
1 2/28/2009
12/28/2009
12/29/2009
12/28/2009
1 2/28/2009
12/29/2009
1 2/28/2009

1/26/201 0
1/26/2010
1/26/2010
1/26/2010
1/26/2010

Net Value
Realized Gain or

Loss

Expiration
Price

Realized
Value

$0.000
$0.000

$0 $33,000
$58,800)
$24,000$0$0.000

$0.000 ($245,340)
$0.000 ($695,130)
$0.000 $430,680)

($245,340
($695,130)
$430,680)

$0.000 ($339 790) ($339,790)
($85,050)$0.000 $0

$0.000 $0 $4,000
$0.000 $0 $12,000
$0.000 $0 $20,000
$0.000 $0 ($94,000)

$32,000$0$0.000
$0.000 $0 $20,000
$0.000 $0 ($61,560)

($171,700)
$49,300

$0.000 $0
$0.000 $0
$0.000
$0.000

$0 $35,700
($135,000)$0

$52,200$0.000 $0
$0$0.000 ($83,300)

$34,000
($90,390)

$0$0.000
$0.000 $90,390)

($30,130)
($150,650)

$0.000 $30, 130)
$0.000 ($150,650)

$241,040)
($342,210)

$0.000 ($241,040)
$0.000 ($342,210)

$0 ($162,000)
$52,500

$0.000
$0.000 $0

$30,000$0$0.000
($164,250)

$60,000
$54,000

$0.000 $0
$0$0.000

$0.000 $0
($232,300)$0$0.000

$0$0.000
$0.000
$0.000

$115,000
$46,000

($161,000)
$0
$0
$0$0.000 $55,200

($366,300)
($366,300)
($527, 160)

$0.000 ($366,300
$0.000 ($366,300)
$0.000 ($527, 160)

($101,500)
$22,000
$26,000

$0.000
$0.000

$0

$0$0.000
$0

($114,500)$0.000 $0
$39,000
$40,000

($140,000)

$0$0.000
$0.000 $0

$0$0.000
$47,000$0$0.000

($310,300)
$87,000
$87,000

$0.000
$0.000
$0.000

$0
$0
$0

($177,000)$0$0.000
$0$0.000 $90,000

($212,700)
($252,700)

$0.000 ($212,700)
$0.000 ($252,700)
$0.000 ($442, 830) ($442, 830)

($134,200)
$35,200
$41,800

$0.000 $0
$0.000
$0.000

$0
$0

$0.000 $0 ($4,400)
$22, 000

($108,350)
$28,600

($171,600)

$0$0.000
$0.000
$0.000

$0
$0
$0$0.000

$0.000 $0 $66,000
($206,400)

$108,800
($95,150)

$0.000
$0.000
$0.000

$0
$0
$0
$0$0.000 $25,025

$27,500
($13,000)

$0$0.000
$0$0.000

$13,250$0$0.000
$0.000 ($111,100) ($111,100)

($112,050)
$31,500

$0.000 $0
$0$0.000
$0$0.000 $34,200
$0 ($78,800)

$16,000
$0.000

$0$0.000
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Period Tool
Sep-0¢, Put

Sep-o ¢, Call

Sep-0¢_ Call (Sold)
Sep-0 c, FUTURES

Sep-0¢_ FUTURES

Sep-0¢_ FUTURES

Sep-0_ FUTURES
Oct-O_ Call

Oct-0S :Put

Oct-09 Put

Oct-09 Put

Oct-09 Call

Oct-09 Put

Oct-09 Call (Sold)

Oct-09 Call

Oct-09 Call

Oct-09 Put

Oct-09 Call (Sold)
Oct-09 Call

Oct-09 Call (Sold)
Oct-09 Call

Oct-09 Call (Sold
Oct-09 FUTURES

Oct-09 FUTURES

Oct-09 FUTURES

Oct-09 FUTURES

Oct-09 i FUTURES

Nov-0, ¢ Call

Nov-0 c, Put

Nov-0S Call (Sold)
Nov-0, ¢ Call

Nov-0¢_ Put

Nov-0C_ Call (Sold)
Nov-O_ Call

Nov-0! Put

Nov-09 Call (Sold)
Nov-09 Call

Nov-09 Call (Sold)

Nov-09 FUTURES

Nov-09 FUTURES

Nov-09 FUTURES

Dec-0 _, Call

Dec-09 Put

Dec-09 Call (Sold)
Dec-09 Call

Dec-09 Put

Dec-09 Call (Sold)

Dec-09 Call

Dec-09 Call (Sold
Dec-09 Call

Dec-09 Put

Dec-09 Call (Sold
Dec-0, ¢ Call

Dec-0 ¢, Call (Sold)

Dec-0( FUTURES

Dec-0 c FUTURES

Dec-0_ FUTURES

Jan- 1C iCall

Jan-l(; Put

Jan-l(; Call (Sold)

Jan-l( Put-Offset

Jan-l( Put

Jan-10 Call

Jan-10 Call (Sold)
Jan-10 Call

Jan-10 Call (Sold)
Jan-10 Call

Jan-10 Call (Sold)

Jan-10 Call

Jan-10 Put

Jan-10 Call (Sold)
Jan-10 Call

Jan-10 Put

Jan-10 FUTURES

Feb-10 Call

Feb-10 Put

Feb-10 Call (Sold)

Feb-10 Call

Feb-10 Put

Counterparty

NYMEX

NYMEX

Original

Trade Date

10/7/2008

10/30/2008

MMBtus

Purchased Per

Month

110,00(

120,00(

Report as of 2/26/2010 Close

Trade I
Strike/Fixed Purchase Purchase

Price Price Cost/Proceeds Expiration
Date

$6.00 ($0.300) ($33,000) 8/26/2009

$10.25 $0.490 $58,80( 8/26/2009
NYMEX 10/30/2008 120,00C $13.00

NYMEX 8/26/200 ¢, 60,00(; $0.00
NYMEX 8/26/200 170,00(; $0.00

8/26/200 ¢,NYMEX 120,00C

NYMEX 81261200 ¢. 110,00C

NYMEX 8/11/200E 90,00C

NYMEX 8/11/200; 10,00(;
NYMEX

$0.00

$0.00

$10.50

$7.00

8/11/200E 30,006 $7.00

NYMEX 8/11/200E 50,006 $7.00

NYMEX 812912008 80,006 $9.80

NYMEX 812912008 80,000 $7.00

NYMEX 8129/2008 80,000 $17.00

NYMEX 9/912008 180,000 $13.05,

NYMEX 912912008 170,000 $8.7, =
NYMEX 9/29/200] 170,000 $6.0(
NYMEX 9/29/2008 170,000 $14.0(

NYMEX 10114/2008 180,000 $9.35

NYMEX 10/14/2008 180,000 $13.0C

NYMEX 10/30/2008 170,000 $10.85

NYMEX 10/30/2008 170,000 $14.00
NYMEX 9/8/2009

9/16/2009

9/25/2009

NYMEX

NYMEX

NYMEX
NYMEX

30,000

10,000

50,000

80,00(

170,00C

150,00(NYMEX

230,000

NYMEX

912512009

912512009

9/4/2008

9/4/2008

$0.00

($0.200) ($24,00C 812612009

$2.911 $( 8/26/2009

$2.911 $C 8/26/2009

$2.911 $( 8/26/2009

$2.911 $£ 8/26/2009

$0.945 $85,05C 9/25/2009

($0.4001 ($4,000 9/25/2009

($0.400 ($12,0001 9/25/2009

($0.400] ($20,000 9/25/2009

$1.17_ = $94,000 9/25/2009i

($0.400 ($32,000 9/25/200. ¢

($0.2501 ($20,000 9/251200 c.

$0.342 $61,560 9/25/200 c

$1.010 $171,700 9/25/200£

($0.290 ($49,300) 9/25/200_

($0.210) ($35,700 9/25/200_

$0.750 $135,000 9/25/200S

($0.290) ($52,200 912512009

$0.490 $83,300 912512009

($0.200 ($34,000 912512009
$3.987 $0 912512009

$0 9/2512009$0.0(; $3.987

$0.0(; $3.987 $0 9/25/2009

$0.00 $3.987 $0

$0.00 $3.987 $0

$9.25 $1.080 $162,000
150,00( $7.00

NY M EX 9/4/2008 150,00( $14.50

NYMEX 9/171200_ 150,000 $9.40

NYMEX 9/17/200E 150,00C $7.00

NYMEX 9117/200E 150,00( $13.50

NYMEX 10/8/200E 230,00(; $8.65

NYMEX 10/8/200E 230,00(; $6.85

NYMEX 101812008 230,000 $15.00

NYMEX 10/14/2008 230,006 $9.85
NYMEX 10/14/2008 $13.25

NYMEX 10/27/2009 150,000 $0.00

NYMEX 1012712009 150,000 $0.00

NYMEX 10/27/2009 230,000 $0.0(

NYMEX 9/11/2008 100,000 $9.8(

NYMEX 9/11/2008 100,000 $6.6(

NYMEX 9/1112001 100,000 $15.0£

NYMEX 9118/2008 100,000 $10. lC

NYMEX 9/18/2008 100,000 $7.0£

NYMEX 9/18/2008 100,000 $14.0C

NYMEX 10/14/2008 $10.38

10/14/2008NYMEX

NYMEX

200,000

200,000

10/2012008 290,000

NYMEX 1012012008 290,000

NYMEX 1012012008 290,000
NYMEX 1013012008

NYMEX

NYMEX

10/30/2008

11/23/200 ¢,

11/23/200, ¢

300,00(

300,00£

100,00(

100,00C

290,00¢

110,00C

110,00(;

110,00(;

-110,00(;

110,009

110,000

11/23/200 c,

9/18/200E

9/18/200_

9/18/200E

12/28/200!

101812008

101812008

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

$13.5(;

$9.0(;

$6.0(;

$14.06

$11.20

$14.00

$0.00

$0.00

$0.00

$10.00

$7.00

$15.00

$6.00

$6.00

$9.80

NYMEX 101812008 110,000 $15.00

NYMEX 1012012008 220,000 $10.40

NYMEX 220,000 $14.0010/20/200a

1013012008NYMEX 320,000 $11.3(

NYMEX 10/30/2008 320,000 $14.0(

NYMEX 1/27/2009 110,000 $7.45

BP 112712009 110,000 $4.5(

NYMEX 112712009 110,000 $11.5£

NYMEX 7/17/2009 100,000 $9.0C

BP 7/1712009 100,000 $4.0C

NYMEX 1212812009 110,000 $0.0C

NYMEX 9/18/2008

NYMEX

NYMEX

9/25/20o9

90,000

9/25/2009

10/27/2o09

NYMEX

($0.350) ($52,500) 1012712009

($0.200) ($30,00( 1012712009

$1.09. = $164,25( 1012712009

($0.40C ($60,000', 10/27/2009

($0.36(; ($54,006 10/27/2009

$1.01 £ $232,30£ 10/27/2009

($0.500', ($115,00(; 10/27/2009

($0.20(; ($46,000 10/27/2009

$0.70£ $161,00C 10/27/2009

($0.240 ($55,2001 1012712009

$4.558 $(; 10/27/200 ¢.

$4.558 $C 101271200...

$4.558 $0 10/27/200 ¢.

$1.015 $101,500 11/23/200. ¢

($0.220) ($22,000 11/23/200_

($0.260) ($26,000 1112312009

$1.145 $114,500 11/23/200S

($0.390) ($39,000 11/23/200S

($0.400 ($40,000 1112312009

$0.700 $140,000 1112312009

($47,000)
$310,300

9/18/2008

($0.235

$1.070

($87,000)

($87,000)

$177,000

9/18/2008

10/8/2008

10/8/2008

90,000

90,000

80,000

80,000NYMEX

$10.0C

($0.300

($0.300)

$0.590

11/23/2009

($0.300)
$4.473

1112312009

11/23/2009

11/23/2009

11/23/2009

($90,000) 111231200(
$0 11/23/2009

$4.473 $( 11/23/2009

$4.47,_ $( 11123/2009

$1.22( $134,20( 1212812009

($0.32C ($35,20(; 12/28/2009

($0.38(; ($41,80(; 12/28/2009
$0.04C $4,40( 12/2812009

($0.20(; ($22,000 12/28/2009

$0.988 $108,35C 12/28/2009

($0.260 ($28,6001 12/28/2009

$0.78(; $171,60(; 12/28/2009

($0.300 ($66,000 121281200...

$0.645 $206,400 12/281200

($0.340) ($108,800 12/28/200 ¢.

$0.865 $95,150 12/28/200_

($0.228 ($25,025) 12/29/200. c

($0.250 ($27,500) 12/28/200¢_
$0.130 $13,000 12/28/200S

($0.133 ($13,250 12/29/2009

$5.990 $0 12/2812009

$1.245 $112,050 11261201(;

$7.0(; ($0.350) ($31,500) 112612010

$15.5(; ($0.380) ($34,200) 112612010

$9.89 $0.985 $78,800 1/26/2010

$6.00 ($0.200) ($16,000) 1/26/2010

Net Value
Expiration Realized

Realized Gain ©
Price Value

(,,-.)
$0.00(; $0 $33,00

$0.000 $0 ($58,80(
$0.000 $0 $24,00

$0.000 ($245,340) ($245,34(

$0.000 ($695,13(; ($695,13(

$0.000 ($430,680] ($430,68(

$0.000 ($339,79(; ($339,79(

$0.000 $( ($85,05(

$0.000 $( $4,00

$0.000 $C $12,00

$0.000 $(; $20,00

$0.000 $C ($94,00(;

$0.000 $C $32,00

$0.000 $(; $20,00,

$0.000 $0 ($61,56(;

$0.000, $0 ($171,709

$0.00( $0 $49,301

$0.00( $0 $35,70_

$0.00( $0 ($135,000

$0.00( $0 $52,20_

$0.00C $0 ($83,300

$0.00C $0 $34,00q

$0.00(; ($90,390) ($90,390

$0.00(; ($30,130) ($30,130
$0.000 ($150,650 ($150,650

$0.00(; ($241,040 ($241,040

$0.00(; ($342,210 ($342,210

$0.000 $0 ($162,000

$0.009 $0 $52,50(

$0.000 $0 $30,00(

$0.000 $0 ($164,250

$0.000 $( $60,00(

$0.000 $( $54,00(

$0.000 $( ($232,300

$0.000 $( $115,00(

$0.000 $( $46,00(

$0.000 $£ ($161,000

$0.000 $C $55,20(

$0.000 ($366,300 ($366,300

$0.000 ($366,300 ($366,300'

$0.000 ($527,160 ($527,160

$0.000 $(; ($101,50(;

$0.000 $0 $22,000

$0.00( $0 $26,00(;

$0.00( $0 ($114,500_

$0.00C $0 $39,000

$0.00C $0 $40,009

$0.00( $0 ($140,000

$0.00C $0 $47,00(7

$0.00(; $0 ($310,300

$0.00C $0 $87,00n

$0.00(; $0 $87,00n

$0.00(; $0 ($177,000

$0.00(; $0 $90,00(1

$0.00(; ($212,700) ($212,700

$0.000 ($252,700) ($252,700

$0.000 ($442,830) ($442,830

$0.000 $0 ($134,200

$0.000 $( $35,200

$0.000 $( $41,800

$0.000 $( ($4,400)

$0.000 $( $22,000

$0.000 $C ($108,350)

$0.000 $C $28,600

$0.000 $C ($171,600)

$0.000 $C $66,00(

$0.000 $C ($206,4001
$0.000 $(; $108,80(

$0.000 $(; ($95,15(;

$0.000 $(; $25,025

$0.000 $0 $27,50C

$0.00( $0 ($13,000',

$0.00( $0 $13,250

$0.00£ ($111,100 ($111,100

$0.00C $0 ($112,050)

$0.00C $0 $31,50n

$0.00C $0 $34,20(1

$0.00(; $0 ($78,800

$0.00(; $0 $16.000
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Re rt as of 2/26/2010 Close

Period

Feb-10
Feb-10
Feb-10
Feb-10
Fe&10
Feb-10
Feb-10
Feb-10
Feb-10
Feb-10

PutFeb-10
Feb-10
Feb-10

FUTURES
FUTURES

Tool

Call (Sold)
Call
Put
Call (Sold)
Call
Call (Sold)
Call

Put
Call (Sold)
Call

Counts rparty

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
BP
NYMEX
NYMEX
BP
NYMEX
NYMEX

Original
Trade Date

1 0/8/2008
1 0/20/2008
10/20/2008
1 0/20/2008
10/30/2008
10/30/2008

2/1 8/2009
2/18/2009
2/1 8/2009
7/17/2009
7/1 7/2009
1/26/2010
1/26/201 0

Purchase
Price

$15.00 ($0.260)80,000
170,000
170,000

$1.085$9.45
$6.00 $0,300

170,000
260,000
260,000

$15.20 ($0.300)
$0.630$11.50

$14.00 $0.340)
80,000 $7.35 $0.620
80,000
80,000
80,000
80,000
90,000
80,000

$4.50 ($0.255)
$11.40 $0.120)

$0.140$9.10
$4.00 ($0.143)
$0.00
$0.00

$5.485
$5.485

Strike/Fixed
Purchased Per

Month
Price

Purchase
Cost/Proceeds

($20,800)
$184,450
$51,000)

($51,000)
$163,800
($88,400)

$49,600
$20,400)
($9,600)
$11,200

($11,400)
$0
$0

Trade I
Expiration

Date
1/26/201 0
1/26/2010
1/26/201 0
1/26/2010
1I26I2010
1/26/201 0
1/26/2010
1/27/201 0
1/26/201 0
1/26/201 0
1/27/201 0
1/26/2010
1/26/201 0

Expiration
Pdce

$0,000
$0.000
$0,000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$5.274
$5.274

Realized
Value

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($136,350)
($41,200)

Net Value
Realized Gain or

Loss
$20,800

($184,450)
$51,000
$51,000

($163,800)
$88,400

($49,600)
$20,400
$9,600

($11,200)
$11,400

($136,350)
($41,200)

Feb-10 FUTURES NYMEX 1/26/2010 170,000 $0.00 $5.485 $0 1/26/2010 $5.274 ($87,550) ($87,550)
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10
Mar-10

Call
Put
Call (Sold)
Call

Put
Call (Sold)
Call
Call (Sold)
Call
Put
Call (Sold)
Call

Call (Sold)
FUTURES
FUTURES

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

9/5/2008
9/5/2008
9/5/2008

9/18/2008
9/1 8/2008
9/18/2008

10/14/2008
10/14/2008
10/21I2008
10/21/2008
10/21/2008
1 0/30/2008
10/30/2008
2/23/201 0
2/23/2010

70,000
70,000
70,000
60,000
60,000
60,000

130,000
130,000
200,000
200,000
200,000
200,000
200,000
70,000
60,000

$10.50 $1.040
$6.50 ($0.180)

$15.50 ($0.310)
$10.35 $1.080

$10.60 $0.755
$14.00 ($0.280)

$8.40 $1.270
$6.50 ($0.500)

$14.00 ($0.300)
$11.70 $0.575
$15.00 $0.280)

$0.00
$0.00

$4.778
$4.778

$7.00 ($0.330)
$15.50 ($0.400)

$72,800
($12,600)
($21,700)

$64,800
($19,800)
($24,000)

$98,150
($36,400)
$254, 000

($100,000)
($60,000)
$115,000
($56,000)

$0
$0

2/23/201 0
2/23/2010
2/23/201 0
2/23/2010
2/23/2010
2I23/2010
2/23/2010
2/23/2010
2/23/2010
2/23/2010
2I23I2010
2/23/2010
2/23/201 0
2/23/2010
2/23/2010

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$4.816
$4.816

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($120,540)
($133,320)

($72,800)
$12,600
$21,700

($64,800)
$19,800
$24,000

($98,150)
$36,400

($254,000)
$100,000
$60,000

($115,000)
$56,000

($120,540)
($133,320)

Mar-10 FUTURES NYMEX 2/23/2010 200,000
2,270, 00

$0.00 $4.778 $0
3,3,015

2/23I2010 $4.816 ($344,400)
1, , 0

($344,400)
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Period Tool
Feb-11 Call (Sold)
Feb-lC Call

Feb-lq Put

Feb- 10 Call (Sold)
Feb-10 Call

Feb-10 Call (Sold)
Feb-10 Call

Feb-10 Put

Feb-10 Call (Sold)

Feb-10 Call

Feb-10 Put

Feb-10 FUTURES

Feb-10 FUTURES

Feb-l( FUTURES

Mar-l( Call

Mar-lC Put

Mar-l£ Call (Sold)

Mar-l£ Call

Mar-lC Put

Mar-lC Call (Sold)
Mar-lC Call

Mar-16 Call (Sold)

Mar-16 Call

Mar-10 Put

Mar-10 Call (Sold)
Mar-10 Call

Mar-10 Call (Sold)
Mar-10 FUTURES

Mar-10 FUTURES

Mar-10 FUTURES
SUMMARY:

Report as of 2/2612010 Close

Counterparty Original MM=_uJs
Trade Date Purchased Per

Month

Strike/Fixed Purchase Purchase Trade I

Price Price Cost/Proceeds Explretion
Date

NYMEX 10/8/200_ 80,00£

NYMEX 10/20/200E 170,00C
NYMEX 10/20/200E 170,006
NYMEX 10/20/2008

NYM EX 10/30/2001

NYMEX 1013012008

NYMEX 2/1812009

$15.00 ($0.260 ($20,806 1/26/2010

$9.45 $1.08, = $184,45£ 1/26/2010

$6.00 ($0.300 ($51,0001 1/26/2010
170,006 $15.20 ($0.300 ($51,000 1/26/2010

260,000 $11.50 $0.63C $163,80C 1/26/201

260,000 $14.0( ($0.3401 ($88,400 11261201(

80,000 $7.3- = $0.620 $49,606 1/26/201'
BP 2/18/200_

NYMEX 2/18/2009
80,000 $4.5£ ($0.255 ($20,400) 1/27/201E

80,000 $11.4£ ($0.120) ($9,600 1/26/201C
80,000 $9.1£ $0.140 $11,200 1/26/2010NYMEX 7/17/2009

BP 7/17/2009
80,000 $4.00 ($0.143 ($11,400 1/27/201C
90,000 $0.00 $5.485 $0 1/26/201C

80,000 $0.06 $5.485 $0 112612016

NYMEX 112612010

NYMEX 1/26/2010

NYMEX 1/26/2010

NYMEX 91512008
170,000 $0.0(; $5.485 $0 112612010

70,00( $10.50 $1.040 $72,800 2/23/2010
NYMEX 91512008

70,00£ $6.50 ($0.180) ($12,600) 2/231201(
NYMEX 9/5/2008 70,00£ $15.50

NYMEX 9/18/200_ 60,00C $10.35

NYMEX 9/18/200_ 60,00£ $7.00

NYMEX 9/18/200E 60,000 $15.50

NYM EX 10/141200; 130,00(; $10.60

NYMEX 10/14/200E 130,006 $14.00

NYMEX 10/21/200_ 200,006 $8.40

NYMEX 10/21/2008 200,000 $6.50

NYMEX 1012112008 200,000 $14.00

NYMEX 10/30/2001 200,000 $11.70

NYMEX 10/30/2008 200,000 $15.0£

NYMEX 2/2312010 70,000 $0.0(

NYMEX 2/23/2010 60,000 $0.0C

NYMEX 2/2312010 200,000 $0.0£

22,270,000

($0.310) ($21,700) 2/23/2010

$1.080 $64,80( 212312010

($0.330)i ($19,800 21231201(

($0.40C ($24,000 2/23/2010

$0.75, = $98,15£ 2/2312010

($0.286 ($36,406 2/2312010

$1.27£ $254,000 2/2312010

($0.500 ($100,000 2/23/2010

($0.300 ($60,000 2/23/201(

$0.575 $115,006 2/231201(;

($0.280) ($56,000 2/23/201(
$4.778 $0 2/23/201C

$4.778 $0 2/23/201q

$4.778 $0 2/23/2010

3,377,015

ExplraUon Realized Net Value

Pdce Value Realized Gain of

$0.000 $( $20,80(

$0.000 $( ($184,450

$0.000 $C $51,00(

$0.000 $C $51,00(

$0.000 $C ($163,800'
$0.000 $C $88,40(

$0.000 $6 ($49,600

$0.000 $6 $20,40£

$0.000 $0 $9,60£

$0.00( $0 ($11,200

$0.00£ $0 $11,40C

$5.274 ($136,350 ($136,350

$5.274 ($41,200 ($41,200

$5.274 ($87,550 ($87,550

$0.00C $0 ($72,800)

$0.00(; $0 $12,6011

$0.006 $0 $21,70u

$0.000 $0 ($64,800)

$0.000 $0 $19,800

$0.000 $0 $24,000

$0.000 $( ($98,150

$0.000 $( $36,400

$0.000 $( ($254,000)

$0.000 $C $100,000

$0.000 $C $60,00(

$0.000 $6 ($115,000

$0.000 $6 $56,00£

$4.816 ($120,540 ($120,546

$4.81E ($133,320 ($133,326

$4.81E ($344,400 ($344,400
($11,836,570) {$15.213.5851
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P d~ T i
Counter

party

0 n Positions - South Carolina
Re rt as of 2/26/2010 Close

MMBtus Trade I
Trade Date Purchased

Pd
Strike/Fixed Purchase Purchase

Prl C t/Proceed

NYMEX
Market
Price

Net Value vs.
Market Value Current Market

Value
Apr-10 Call NYMEX
Apr-10 Put NYMEX
A r-10 Call Sold NYMEX
Apr-10 Call

r-10 Put
NYMEX
NYMEX

Apr-10 Call NYMEX
Apr-10 Put NYMEX
A r-10 Call Sold NYMEX

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/11/2008

9/5/2008
9/5/2008
9/5/2008

60,000
60,000
60,000
60,000
60,000

120,000
120,000
120,000

$10.25
$7.00

$15.00
$9.55
$7.00
$8.60
$7.00

$14.00

$0.85
($0.27)
$0.21
$0.85

$0.32
$0.90

($0.30)
$0.10

$50,820
($16,200)
$12,600
$50,700

$19,200
$108,000
($36,000)
$12,000

3/26/2010
3/26/2010
3/26/201 0
3/26/2010
3/26/2010
3/26/2010
3/26/2010
3/26/2010

$0.001
($2.187)
$0.001
$0.001

$2.187
$0.001

($2.187)
$0.001

$60
($131,220)

$60
$60

$131,220
$120

($262,440)
$120

($50,760)
($115,020)

$12,540
($50,640)
$112,020

($107,880)
($226,440)

$11,880
A r-10 Call NYMEX 10/14/2008 190,000 $10.85 $0.30 $57,000 3/26/2010 $0.001 $190 $56,810

May-10 Call
Ma -10 Put

NYMEX
NYMEX

Apr-10 Call NYMEX
Apr-10 Call (Sold) NYMEX

May-10 Call NYMEX
May-10 Put NYMEX
Ma -10 Call Sold) NYMEX

10/30/2008
10/30/2008

7/28/2008
7/28/2008
7/28/2008
8/11/2008
8/1 1/2008

180,000
180,000
60,000
60,000
60,000
60,000
60,000

$9.50
$12.00
$9.10
$6.80

$16.00
$9.35
$7.00

$0.52
($0.23)

$1.01
($0.34)
$0.14
$0.82

$0.30

$93,600
($41,400)

$60,540
($20,400)

$8,400
$49,200

$18,000)

3/26/201 0
3/26/2010

4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010

$0.001
($0.001)

$0.001
($1.930)
$0.001
$0.001

%2.127

$180
($180)

$60
($115,800)

$60
$60

$127,620

($93,420)
$41,220

($60,480)
($95,400)

$8,340
($49,140)
$109,620

May-10 Call
Ma -10 Put

NYMEX
NYMEX

9/4/2008
9/4/2008

60,000
60,000

$9.15
$6.50

$0.66
$0.15

$39,600
$9,000

4/27/2010
4/27/2010

$0.001
$1.637

$60
$98,220

($39,540)
$89,220

May-10 Call
Ma -10 Put

NYMEX
NYMEX

Jun-10 Call
Jun-10 Put

NYMEX
NYMEX

May-10 Call NYMEX
Ma -10 Call (Sold NYMEX
May-10 Call NYMEX
May-10 Call (Sold) NYMEX

Jun-10 Call NYMEX
Jun-10 Put NYMEX
Jun-10 Call Sold NYMEX

9/5/2008
9/5/2008

10/1 4/2008
10/14/2008
10/30/2008
1 0/30/2008

7/28/2008
7/28/2008
7/28/2008
8/11/2008
8/1 1/2008

60,000
60,000

190,000
190,000
180,000
180,000
70,000
70,000
70,000
60,000
60,000

$9.15
$6.50
$9.25

$13.25
$10.25
$13.25
$9.25
$6.80

$16.00
$9.40
$7.00

$0.66
$0.15
$0.53

$0.08
$0.41

($0.14)
1.01

($0.34)
$0.14
$0.83

$0.30

$39,600
$9,000

$100,700
$15,200
$73,800

($25,200)
$70,630

($23,800)
$9,800
$49,500

$18,000

4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010
4/27/2010

5/25/201 0
5/25/2010
5/25/2010
5/25/2010
5/25/2010

$0.001
$1.637
$0.001

$0.001
$0.001

($0.001)
$0.001

($1.864)
$0.001
$0.001

$2.057

$60
$98,220

$190
$190
$180

($180)
$70

($130,480)
$70
$60

$123,420

($39,540)
$89,220

($100,510)
$15,010

($73,620)
$25,020

($70,560)
($106,680)

$9,730
($49,440)
$105,420

Jun-10 Call
Jun-10 Put
Jun-10 Call
Jun-10 Put

NYMEX
NYMEX
NYMEX
NYMEX

9/4/2008
9/4/2008
9/5/2008
9/5/2008

70,000
70,000
60,000
60,000

$9.50
$6.50
$9.40
$6.50

$0.66
$0.15
$0.66

$0.15

$46,200
$10,500
$39,600
$9,000

5/25/2010
5/25/2010
5/25/2010
5/25/2010

$0.001
$1.579
$0.001

$1.579

$70
$110,530

$60
$94,740

($46,130)
$100,030
($39,540)
$85,740

Jun-10 Call NYMEX
Jun-10 Call Sold NYMEX
Jun-10 Call NYMEX
Jun-10 Call (Sold) NYMEX

Jul-10 Call NYMEX
Jul-10 Put NYMEX
Jul-10 Call Sold NYMEX
Jul-10 Call
Jul-10 Put
Jul-tn Call
Jul-10 Put
Jul-10 Call
Jul-10 Put

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Aug-10 Call
Au -10 Put
Aug-10 Call

Au -10 Put

NYMEX
NYMEX
NYMEX
NYMEX

Aug-10 Call NYMEX
Aug-10 Put NYMEX
Aug-10 Call (Sold) NYMEX

Sep-10 Call NYMEX
Sep-10 Put NYMEX
Se 10 Call Sold NYMEX
Se 10 Call NYMEX
Sep-10 Call NYMEX
Sep-10 Put NYMEX
Sep-10 Call (Sold) NYMEX

Oct-10 Call NYMEX
Oct-10 Put NYMEX
Oct-10 Call Sold NYMEX
Oct-10 Call
Oct-10 Put

NYMEX
NYMEX

Oct-10 Call NYMEX
Oct-10 Call (Sold) NYMEX

Jul-1 0 Call NYMEX
Jul-10 Call (Sold) NYMEX

Aug-10 Call NYMEX
Aug-10 Put NYMEX
Au -10 Call Sold NYMEX
Aug-10 Call NYMEX
Aug-10 Put NYMEX
Au -10 Call (Sold NYMEX

10/14/2008
10/14/2008
10/30/2008
10/30/2008

8/1/2008
8/1/2008
8/1/2008

8/1 1/2008
8/11/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
1 0/1 4/2008

8/1/2008
8/1/2008
8/1/2008

8/20/2008
8/20/2008
8/20/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/22/2008
10/22/2008
10/22/2008

8/29/2008
8/29/2008
8/29/2008

9/5/2008
10/20/2008
1 0/20/2008
10/20/2008

9/29/2008
9/29/2008
9/29/2008
10/7/2008
10/7/2008

10/20/2008
10/20/2008

200,000
200,000
200,000
200,000
50,000
50,000
50,000
60,000
60,000
50,000
50,000
60,000
60,000

160,000
160,000
60,000
60,000
60,000
50,000
50,000
50,000
60,000
60,000
50,000
50,000

170,000
170,000
170,000
120,000
120,000
120,000
110,000
180,000
180,000
180,000
170,000
170,000
170,000
180,000
180,000
260,000
260,000

$9.35
$13.00
$10.00
$13.00
$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00
$9.90
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00

$6.50
$9.95
$6.50
$8.90
$6.00

$14.00
$9.30
$7.00

$16.00
$12.80
$8.50
$5.60

$13.95
$9.00
$6.50

$15.00
$10.00
$6.00

$11.50
$15.00

$0.53
$0.08
$0.47

($0.18)
$0.99

($0.27)
$0.20
$0.86

$0.33
$0.66

$0.15
$0.66

$0.15
$0.57

($0.10)
1.08

($0.28)
$0.25
$1.07

($0.35)
$0.20
$0.66

$0.15
$0.65

$0.15
$0.77

($0.30)
($0.17)

1.12
($0.40)
$0.20
$0.34
$0.97

($0.30)
($0.20)

$1.04
($0.30)
$0.23
$0.70

$0.20
$0.51

($0.20)

$106,000
$16,000
$94,000

($36,000)
$49,500

($13,500)
$10,000
$51,300

$19,800
$33,000
$7,500
$39,300
$9,000
$90,400

($16,000)
$64,860

($16,800)
$15,000
$53,500

($17,500)
$10,000
$39,600
$9,000
$32,500
$7,500

$130,900
($51,000)
($28,900)
$133,800
($48,000)
$24,000
$37,400

$173,700
($54,000)
($36,000)
$176,800
($51,000)
$39,100
$126,000
$36,000
$132,600
($52,000)

5/25/2010
5/25/2010
5/25/2010
5/25/2010

6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/2010
6/25/201 0
6/25/2010
6/25/2010
6/25/2010

7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7I27I2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010
7/27/2010

8/26/2010
8/26/2010
8/26/2010
8/26/201 0
8/26/2010
8/26/2010
8/26/2010

9/27/2010
9/27/2010
9/27/2010
9/27/2010
9/27/2010
9/27/2010
9/27/2010

$0.001
$0.001
$0.001

($0.001)
$0.001

($2.000)
$0.001
$0.001

$2.000
$0.001

$1.541
$0.001

$1.541
$0.001

($0.001)
$0.004

($1.981)
$0.001
$0.009

($1.981)
$0.001
$0.004

$1.542
$0.004

$1.542
$0.012

($1.136)
($0.001)

$0.019
($1.994)
$0.001
$0.001
$0.038

($0.894)
($0.001)

$0.060
($1.563)
$0.004
$0.034

$1.191
$0.016

($0.004)

$200
$200
$200

($200)
$50

($100,000)
$50
$60

$120,000
$50

$77,050
$60

$92,460
$160

($160)
$240

($118,860)
$60
$450

($99,050)
$50
$240

$92,520
$200

$77, 100
$2,040

($193,120)
($170)
$2,280

($239,280)
$120
$110

$6,840
($160,920)

($180)
$10,200

($265,710)
$680

$6,120
$214,380

$4,160
($1,040)

($105,800)
$15,800

($93,800)
$35,800

($49,450)
($86,500)

$9,950
($51,240)
$100,200
($32,950)
$69,550

($39,240)
$83,460

($90,240)
$15,840

($64,620)
($102,060)

$14,940
($53,050)
($81,550)

$9,950
($39,360)
$83,520

($32,300)
$69,600

($128,860)
($142,120)

$28,730
($131,520)
($191,280)

$23,880
$37,290

($166,860)
($106,920)

$35,820
($166,600)
($214,710)

$38,420
($119,880)
$178,380

($128,440)
$50,960

Nov-10 Call NYMEX

Nov-10 Call Sold NYMEX
ov- a
ec- a

Jan-11 Call NYMEX
an- a

Feb-t t Call NYMEX
e a

11/3/2008
11/3/2008

1/28/2010

1/29/2010

300,000
300,000

150,000

120,000

$12.25
$16.00

$9.20

$9.35

$0.48
$0.17

$0.26

$0.26

$144,000 10/26/2010

$51,000 10/26/2010

$39,000 12/27/2010 E

$31,680 01/26/2011 E

$0.013
$0.002

$0.149

$0.157

$3,900
$600

$22,410

$18,816

($140,100)
$50,400

$16,590

$12,864

I MMBtua rPeriod Tool Counter Trade Date Purchased Strlke/Flxed
party Per Month Price

Apr-10 Call NYMEX 81112008 60,000 $10.25
Apr-10 Put NYMEX 8/1/2008 60,000 $7.00

Apt-10 Call (Sold) NYMEX 81112008 60,000 $15.00

Apr-10 Call NYMEX 811112008 60,000 $9.55
Apr-lO Put NYMEX 8/11/2008 60,000 $7.00

Apt-10 Call NYMEX 9/5/2008 120,000 $8.60

Apr-10 Put NYMEX 9/5/2008 120,000 $7.00

Apr-10 Call (Sold) NYMEX 91512008 120,000 $14.00
Apt-10 Call NYMEX 10/14/2008 190,000 $10.85

Open Po=ltlons - South Carolina

Report as of 2/26/2010 Close

NYMEX

Market Market Value
Price

Purchase Purchase Trade I

Pdce Cost/Proceeds ExpirationDate

$0.85 $50,820 3/26/2010

($6.27) ($16,200) 3/26/2010

($0.21) ($12,600 / 3/26/2010
$0.85 $50,700 3/26/2010

($0.32) ($19,200 / 3/26/2010
$0.90 $108,000 3/26/2010

($0.30) ($36,000) 3/26/2010

($0.10) ($12,000 / 3/26/2010
$0.30 $57,000 3/26/2010

$0.001 $60 ($50,760)

($2.187) ($131,220) ($115,020)

($0.001) ($60) $12,540
$0.001 $60 ($50,640)

($2.187) ($131,220 / ($112,020)
$0.001 $120 ($107,880)

($2.187) ($262,440) ($226,440)

($0.001) ($120 / $11,880

$0.001 $190 ($56,810)
Apt-10 Call NYMEX 10/30/2008 180,000
Apr-10 Call (Sold) NYMEX 10130/2008 180,000

$9.50 $0.52

$12.00 ($0.23)

$93,600 3/26/2010 $0.001

($41,400) 3/26/2010 ($0.001)

$180

($180)
($93,420)

$41,220

May-10 Call NYMEX 712812008 60,000 $9.10

May-10 Put NYMEX 712812008 60,000 $6.80

May-10 Call (Sold) NYMEX 7/28/2008 60,000 $16.00
May-10 Call NYMEX 8/11/2008 60,000 $9.35

May-10 Put NYMEX 8/11/2008 60,000 $7.00
May-10 Call NYMEX 9/4/2008 60,000 $9.15

May-10 Put NYMEX 9/412008 60,000 $6.50

May-10 Call NYMEX 91512008 60,000 $9.15

May-lO Put NYMEX 91512008 60,000 $6.50

May-10 Call NYMEX 1011412008 190,000 $9.25

May-lO Call (Sold I NYMEX 1011412008 190,000 $13.25
Mayo10 Call NYMEX 1013012008 180,000 $10.25
May-10 Call (Sold) NYMEX 1013012008 180,000 $13.25

Jun-10 Call NYMEX 7/28/2008 70,000 $9.25

Jun-lO Put NYMEX 7/28/2008 70,000 $6.80

Jun-10 Call (Sold) NYMEX 7/28/2008 70,000 $16.00
Jun-10 Call NYMEX 8/1112008 60,000 $9.40

Jun-10 Put NYMEX 8/11/2008 60,000 $7.00

Jun-10 Call NYMEX 91412008 70,000 $9.50
Jun-10 Put NYMEX 91412008 70,000 $6.50

Jun-10 Call NYMEX 91512008 60,000 $9.40

Jun-10 Put NYMEX 915/2008 60,000 $6.50

Jun-10 Call NYMEX 10/14/2008 200,000 $9.35

Jun-10 Call (Sold / NYMEX 1011412008 200,000 $13.00
Jun-lO Call NYMEX 10/30/2008 200,000 $10.00
Jun-10 Call (Sold) NYMEX 10/30/2008 200,000 $13.00

$1.01

($0.34)

($0.14)
$0.82

($0.30)

$0.66

($0.15)
$0.66

($0.15)
$0.53

($0.08)
$0.41

($0.14)

$1.01

($0.34)
($0.14)

$0.83

($0.30)

$O.66
($0.15)

$0.66

($0.15)
$0.53

($0.08)
$0.47

($6.18)

$60,540 4/27/2010 $0.001 $60

($20,400) 4/27/2010 ($1.930) ($115,800)

($8,400) 4/27/2010 ($0.001) ($60)
$49,200 412712010 $0.001 $60

($18,000) 412712010 ($2.127 / ($127,620)
$39,600 4/27/2010 $0.001 $60

($9,000) 4/27/2010 ($1.637) ($98,220)
$39,600 4/27/2010 $0.001 $60

($6,000) 4/27/2010 ($1.637) ($68,220)
$100,700 4127/2010 $0.001 $190

($15,200) 4/27/2010 ($0.001) ($190)
$73,800 4/27/2010 $0.001 $180

($25,200) 4/27/2010 ($0.001) ($180)

$70,630 5/2512010 $0.001 $70

($23,800) 5/25/2010 ($1.864) ($130,480)

($9,800) 5/25/2010 ($O.001) ($70)
$49,500 5/25/2010 $0.001 $60

($18,000) 5/25/2010 ($2.057) ($123,420)
$46,200 5/25/2010 $0.001 $70

($10,500) 5/25/2010 ($1.579 / ($110,530)
$39,600 5/25/2010 $0.001 $60

($9,000) 5/25/2010 ($1.579) ($94,740)
$106,000 512512010 $0.001 $200

($16,000) 5/25/2010 ($0.001) ($200)
$94,000 5/25/2010 $0.001 $200

($36,000) 5/25/2010 ($0.001) ($200)

($60,400)

($95,400)

$8,340

($49,140)

($109,620)
($39,540)

($89,220)
($39,540)

($89,220)
($100,510)

$15,010

($73,620)
$25,020

($70,500)
($106,680)

$9,730

($49,440)

($I05,420)

($46,130)

($100,030)
($39,540)

($85,740)
($105,800)

$15,800

($93,800)
$35,800

Jul-10 Call NYMEX 81112008 50,000 $9.80

Jul-10 Put NYMEX 81112008 50,000 $7.00

Jul-10 Call (Sold / NYMEX 8/112008 50,000 $15.00
Jul-lO Call NYMEX 8111/2008 60,000 $9.65

Jul-10 Put NYMEX 8111/2008 60,000 $7.00

Jul-1P Call NYMEX 91412008 50,000 $9.50
Jul-10 Put NYMEX 91412008 50,000 $6.50

Jul-10 Call NYMEX 91512008 60,000 $9.50

Jul-10 Put NYMEX 91512008 60,000 $6.50

Jul-10 Call NYMEX 10/14/2008 160,000 $9.40
Jul-10 Call (Sold) NYMEX 10/14/2008 160,000 $13.00

$0.99

($0.27)

($0.20)
$0.86

($0.33)
$0.66

($0.15)
$0.66

($0.15)
$0.57

($0.10)

$49,500 6/2512010 $0.001 $50

($13,500) 6/2512010 ($2.000) ($100,000)

($10,000) 6/25/2010 ($0.001) ($50 /
$51,300 6/25/2010 $0.001 $60

($19,800) 6/25/2010 ($2.000) ($120,000)
$33,000 6/25/2010 $0.001 $50

($7,500) 612512010 ($1.541) ($77,050)
$39,300 6/25/2010 $0.001 $60

($9,000) 6/25/2010 ($1.541) ($92,460)
$90,400 612512010 $0.001 $160

($16,oo0) 6/25/2010 ($0.o01) ($160)

($49,450)

($66,500)
$9,950

($51,240)

($100,200)
($32,950)

($69,500)
($39,240)

($83,460)
($90,240)

$15,840

Aug-10 Call

Aug-10 Put

Au_-10 Call (Sold)
Aug-10 Call

Aug-10 Put

Au_l-10 Call (Sold /
Aug-10 Call

Au_-10 Put
Aug-10 Call

Au_l-10 Put
Aug-10 Call

Aug-10 Put
Aug-10 Call (Sold)

NYMEX 8/1/2008 60,000 $9.90
NYMEX 8/1/2008 60,000 $7.00

NYMEX 8/1/2008 60,000 $15.00

NYMEX 812012008 50,000 $9.10
NYMEX 812012008 50,000 $7.00

NYMEX 812012008 50,000 $14.80

NYMEX 9/4/2008 60,000 $10.00

NYMEX 91412008 60,000 $6.50
NYMEX 91512008 50,000 $9.95

NYMEX 91512008 50,000 $6.50

NYMEX 1012212008 170,000 $8.90

NYMEX 10122/2008 170,000 $6.00
NYMEX 10122/2008 170,000 $14.00

$1.08

($0.28)

($0.25)
$1.07

($0.35)

($0.2o/
$0.66

($0.15)
$0.65

($0.15)
$0.77

($0.30)
($0.17)

$64,860 7/27/2010 $0.004 $240

($16,800) 7/27/2010 ($1.981) ($118,860)

($15,000) 7/27/2010 ($0.001) ($60)
$53,500 7/27/2010 $0.009 $450

($17,500) 7/27/2010 ($1.981) ($99,050)

($10,000) 7/27/2010 ($0.001) ($50)
$39,600 712712010 $0.004 $240

($9,000) 7/27/2010 ($1.542) ($92,520)
$32,500 7/27/2010 $0.004 $200

($7,500) 7/27/2010 ($1.542) ($77,100)
$130,900 7/27/2010 $0.012 $2,040

($51,000) 7/27/2010 ($1.136) ($193,120)
($28,900) 7/2712010 ($0.001) ($170)

($64,620)
($102,060)

$14,940

($53,050)

($81,550)
$9,950

($39,360)

($63,520)
($32,300)

($69,000)
($128,860)

($142,120)
$28,730

Sep-10 Call NYMEX 8/2912008 120,000 $9.30

Sep-10 Put NYMEX 8/29/2008 120,000 $7.00

Sep-10 Call (Sold / NYMEX 8/29/2008 120,000 $16.00

Sep-10 Call NYMEX 9/5/2008 110,000 $12.80

$1.12

($0.40)

($0.20)
$0.34

$133,800 8/26/2010 $0.019 $2,280

($48,000) 8/26/2010 ($1.994) ($239,280)

($24,000) 8/26/2010 ($0.001) ($120 /
$37,400 8/26/2010 $0.001 $110

($131,520)

($191,200)
$23,880

($37,290 /
Sep-10 Call NYMEX 10/20/2008 180,000 $8.50

Sep-10 Put NYMEX 1012012008 180,000 $5.60
Sep-10 Call (Sold) NYMEX 10/20/2008 180,000 $13.95

$0.97

($0.30)

($0.20)

$173,700 8/26/2010 $0.038 $6,840

($54,000) 8/26/2010 ($0.894) ($160,920)
($36,000) 8/26/2010 ($0.001) ($180)

($166,860)

($106,920)
$35,82O

Oci-10 Call NYMEX 9/29/2008 170,000 $9.00

Oct-lO Put NYMEX 9/29/2008 170,000 $6.50

Oct-10 Call (Sold I NYMEX 9/29/2008 170,000 $15.00
Oct-10 Call NYMEX 10/7/2008 180,000 $10.00

Oct-10 Put NYMEX 10/7/2008 180,000 $6.00

Oct-10 Call NYMEX 10/20/2008 260,000 $11.50
Oct-10 Call (Sold) NYMEX 10/20/2008 260,000 $15.00

$1.04

($0.30)

($0.23)
$0.70

($0.20)
$0.51

($0.20)

$176,800 9/2712010 $0.060 $10,200

($51,000) 9/27/2010 ($1.563) ($265,710)

($09,100) 9/27/2010 ($0.004) ($680)
$126,000 9/27/2010 $0.034 $6,120

($36,000) 9/27/2010 ($1.191) ($214,380)
$132,600 9127/2010 $0.016 $4,160

($52,000) 9/27/2010 ($0.004) ($1,040)

($166,600)
($214,710)

$38,420

($I 19,880)

($178,380)
($128,440)

$50,960

Nov-10 Call NYMEX 11/3/2008 300,000 $12.25

Nov-10 Call (Sold) NYMEX 11/3/2008 300,000 $16.00
Nov-lO Call NYMEX 11/4/2009 20,000 $8.85

Dec-lo Call NYMEX 12/1/2009 280,000 $9.00

$0.48

($0.17)
$0.33

$0.36

$144,000 10/26/2010 $6.013

($51,000 t 10/26/2010 ($0.002)
$6,600 10/2_2010 $0.097

$100,800 1112_2010 $0.110

$3,900

$60O

$30,800

($140,100)

$50,400

($4,600)
($70,000)

Jan-11 Call NYMEX 1/28/2010 150,000 $9.20
Jan-11 Call NYMEX 2/2412010 150,000 $7.65

$0.26
$0.37

$39,000 1212712010 E $0.149 $22,410 ($16,590 I
$54,750 12/27/2010 E $0.352 $52,725 ($2,025)

Feb-11 Call NYMEX 1/29/2010 120,000
Feb-11 Call NYMEX 2/2312010 120,000

ISUMMARY:I I 9'59°'00°1

$9.35 $0.26
$7.75 $0.37

$31,680 0112612011 E $0.157 $18,816 ($12,864 /
$43,800 0112612011 E $0.356 $42,696 ($1,104)

1'926'9801 I ($3'070'303)1 ($4,997,263)1



Re
South Carolina

rt as of V26/2010 Close
Last Day

Counterp Settle (L) I
arty Penultimate

P

Tool Purchase
Price

Price
(GDI)

Strike /

Ceiling
I Floor

Price I % Cummulatlve
Time Coverage Coverage

Trade Date
Max ¹

Contracts

Apr-10
Apr-10
Apr-10
Apr-10
Apr-10
Apr-10
Apr-10
A r-10
Apr-10
Apr-10
Apr-10

May-10
May-10
Ma -10
May-10
May-10
May-10
May-10
May-10
May-10
May-10
May-10
May-10
May-10

Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jun-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10
Jul-10

Aug-10
Aug-10
Aug-10
Aug-10
Aug-10
Au -10
Aug-10
Au -10
Aug-10
Au -10
Aug-10
Aug-10
Aug-10

Sep-10
Sep-10
Se 10
Sep-10

12
12
12
19
18
18

19
19
18
18

20
20
20
20

16
16

17
17
17
12
12
12

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NVMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NVMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

3-Wa

Collar

3-Wa
Call

Call S read

3-Wa

Collar

Collar

Collar

Call S read

Call S read

3-Wa

Collar

Collar

Collar

Call S read

Call S read

3-Wa

Collar

Collar

Collar

Call S read

3-Wa

3-Wa

Collar

Collar

3-Wa

3-Wa
Call

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Bought Call at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Call at
Bought Call at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Call at
Bought Call at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bou ht Call at

$0.847
($0.270)
($0.210)

$0.845
($0.320)

$0.900
($0.300)
($0.100)

$0.300
$0.520

($0.230)
$1.009

($0.340)
($0.140

$0.820
($0.300

$0.660
($0.150

$0.660
($0.150)

$0.530
($0.080)

$0.410
($0.140)

$1.009
($0.340)
($0.140)

$0.825
($0.300)

$0.660
($0.150)

$0.660
($0.150)

$0.530
($0.080)

$0.470
($0.180)

$0.990
($0.270)
($0.200)

$0.855
($0.330)

$0.660
($0.150)

$0.655
($0.150)

$0.565
($0.100)

$1.081
($0.280)
($0.250)

$1.070
($0.350)
($0.200

$0.660
($0.150)

$0.650
($0.150)

$0.770
($0.300)
($0.170)

$1.115
($0.400)
($0.200)

$0.340

$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.813
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.879
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$4.959
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.043
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.107
$5.145
$5.145
$5.145
$5.145

80th
10th

100th
70th
10th
40th
10th

100th
90th
70th
90th

60th
10th
100th
60th
10th
50th
10th
50th
10th
60th
100th
80th
100th

70th
10th
100th
60th
10th
60th
10th
60th
10th
60th
100th
80th
100th

70th
10th
100th
70th
10th
60th
10th
60th
10th
60th
100th

70th
10th
100th
50th
10th
100th
70th
10th
70th
10th
50th
10th
100th

60th
10th

100th
100th

$10.25
$7.00

$15.00
$9.55
$7.00
$8.60
$7.00

$14.00
$10.85
$9.50

$12.00
$9.10
$6.80

$16.00
$9.35
$7.00
$9.15
$6.50
$9.15
$6.50
$9.25

$13.25
$10.25
$13.25
$9.25
$6.80

$16.00
$9.40
$7.00
$9.50
$6.50
$9.40
$6.50
$9.35

$13.00
$10.00
$13.00
$9.80
$7.00

$15.00
$9.65
$7.00
$9.50
$6.50
$9.50
$6.50
$9.40

$13.00
$9.90
$7.00

$15.00
$9.10
$7.00

$14.80
$10.00
$6.50
$9.95
$6.50
$8.90
$6.00

$14.00
$9.30
$7.00

$16.00
$12.80

14%
14%
14%
14
14%
28%
28%
28%
44%
42%
42%
14%
14%
14%
14%
14%
14%
14%
14%
14%
44%
44%
42%
42%
15%

15%
13%
13%
15%
15%
13%

43%
43%
43%
43%
13%
13%
13%
16%
16%
13%
13%
16%
16%
42%
42%
16%
16%
16%
13%
13%
13%
16%
16%
13%
13%
45
45%
45%
29%
29%
29%
27%

14%

28%

100'/
142%

14%

28%

42%

56%

100%

142%

5%

28%

43%

57%

100%

143%

13%

29%

42o/0

58%

100%

16%

29%

45%

58%

103%

29%

56%

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/1 1/2008

9/5/2008
9/5/2008
9/5/2008

10/14/2008
10/30/2008
10/30/2008

7/28/2008
7/28/2008
7/28/2008
8/11/2008
8/11/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
1 0/14/2008
1 0/30/2008
10/30/2008

7/28/2008
7/28/2008
7/28/2008
8/1 1/2008
8/11/2008

9I4I2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
10/14/2008
1 0/30/2008
10/30/2008

8/1/2008
8/1/2008
8/1/2008

8/11/2008
8/11/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/14/2008
1 0/14/2008

8/1/2008
8/1/2008
8/1/2008

8/20/2008
8/20/2008
8/20/2008

9/4/2008
9/4/2008
9/5/2008
9/5/2008

10/22/2008
10/22/2008
1 0/22/2008

8/29/2008
8I29I2008
8/29/2008

9/5/2008

43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
46
46
46
46
46
46
46
46
46
46
46
46
46
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
38
41
41
41
41

Sep-10
Sep-10
Sep-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10
Oct-10

Nov-10
Nov-10

18
18
18
17
17
17
18
18
26
26

30
30

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

3-Wa

3-Wa

Collar

Call S read

Call S read

Bought Call at
Sold Put at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Call at

Bought Call at
Sold Call at

$0.965
($0.300)
($0.200)

$1.040
($0.300)
($0.230)

$0.700
($0.200)

$0.510
($0.200)

$0.480
($0.170)

$5.145
$5.145
$5.145
$5.250
$5.250
$5.250
$5.250
$5.250
$5.250
$5.250

$5.570
$5.570

40th
10th

100th

40th
10th
100th
80th
10th
90th
100th

90th
100th

$8.50
$5.60

$13.95
$9.00
$6.50

$15.00
$10.00

$6.00
$11.50
$15.00

$12.25
$16.00

44%
44%
44%

28%
28%
28%
30%
30%
43%
43%

57%
57%

100%

28%

100%

10/20/2008
10/20/2008
10/20/2008

9/29/2008
9/29/2008
9/29/2008
10/7/2008
10/7/2008

10/20/2008
1 0/20/2008

11/3/2008
11/3/2008

41
41
41
61
61
61
61
61
61
61

53
53

ov-1 a ougt a at

oug a a
0.330 0 4 o 60%

Jan-11
Jan-11

Feb-11
Feb-11

12
12

15
15

NYMEX
NYMEX

NYMEX
NYMEX

PE
PE
PE
PE

Call
Call

Call
Call

Bought Call at
Bought Call at

Bought Cali at
Bought Call at

$0.260
$0.365

$6.137
$6.137

100th
90th

$6.102
$6.102

100th
90th

$0.264
$0.365

$9.20
$7.65
$9.35
$7.75

20%
20%

20%
20%

20%
39%
20
41

1/28/2010
2/24/2010

1I29I2010
2/23/201 0

76
76
59
59

South Carolina

Re )oft as of 2/26/2010 Close

Last Day

Month Contracts Counterp Settle (L) I
arty Penultimate

(PI
Apr-10 6 NYMEX P

Apr-10 6 NYMEX p

Apt-10 6 NYMEX p

Apr-10 6 NYMEX p

Apr-10 6 NYMEX P

Apt-10 12 NYMEX P

3-Way

Tool Purchase Price Strike I
Price (GDI) Declle Ceiling Price I % Cummulative Max #

I Floor Time Coverage Coverage Trade Date Contracts

Bought Call at $0.847 $4.813 80th $10.25 P 14% 14% 8/1/2008 43
Sold Put at ($0.270) $4.813 10th $7.00 P 14% 8/1/2008 43

Sold Callat ($0.210) $4.813 100th $15.00 P 14% 8/1/2008 43

Bought Call at $0.845 $4.813 70th $9.65 P 14% 28% 8/11/2008 43

Collar Sold Put at ($0.320) $4.813 10th $7.00 P 14% 8/11/2008 43

Bought Call at $0.900 $4.813 40th $8.60 P 28% 56% 9/6/2008 43
Ap_10 12 NYMEX P

Apr-10 12 NYMEX P
Ap_10 19 NYMEX P

Ap_10 18 NYMEX P
Ap_10 18 NYMEX P

Sold Put at ($0.300) $4.813 10th $7.00 P 28% 9/5/2008 43
3-Way Sold Call at ($0.100) $4.813 100th $14.00 P 28% 9/5/2008 43

Call Bought Call at $0.300 $4.813 90th $10.85 P 44% 100% 10/14/2008 43

Bought Callat $0.520 $4.813 70th $9.50 P 42% 142% 10/30/2008 43

Call Spread Sold Callat ($0.230) $4.813 90th $12.00 P 42% 10/30/2008 43

May-10 6 NYMEX P Bought Call at $1.009 $4.879 60th $9.10 P 14% 14% 7/28/2008 43

Mayo10 6 NYMEX P Sold Put at ($0.340) $4.879 10th $6.80 P 14% 7/28/2008 43

May-10 6 NYMEX P 3-Way Sold Callat ($0.140) $4.879 100th $16.00 P 14% 7/28/2008 43

May-10 6 NYMEX P Bought Call at $0.820 $4.879 60th $9.35 P 14% 28% 8/11/2008 43

May-10 6 NYMEX P Collar Sold Put at ($0.300) $4.879 10th $7.00 P 14% 8/11/2008 43

May-10 6 NYMEX p Bought Call at $0.660 $4.879 50th $9.15 P 14% 42% 9/4/2008 43

May-10 6 NYMEX P Collar Sold Put at ($0.150) $4.879 10th $6.50 P 14% 9/4/2008 43

May-10 6 NYMEX p Bought Call at $0.660 $4.879 50th $9.15 P 14% 56% 9/5/2008 43

May-10 6 NYMEX P Collar Sold Put at ($0.150) $4.879 10th $6.50 P 14% 9/5/2008 43

May-10 19 NYMEX P Bought Call at $0.530 $4.879 60th $9.25 P 44% 100% 10114/2008 43

May-10 19 NYMEX P Call Spread Sold Call at ($0.080) $4.879 100th $13.25 P 44% 10/14/2008 43

May-10 18 NYMEX P Bought Call at $0.410 $4.879 80th $10.25 P 42% 142% 10/30/2008 43

May-10 18 NYMEX P Call Spread Sold Callat ($0.140) $4.879 100th $13.25 P 42% 10/30/2008 43

Jun-10 7 NYMEX P Bought Callat $1.009 $4.959 70th $9.25 P 15% 15% 7/28/2008 46

Jun-10 7 NYMEX P Sold Put at ($0.340) $4.959 10th $6.80 P 15% 7/28/2008 46

Jun-10 7 NYMEX P 3-Way Sold Callat ($0.140) $4.959 100th $16.00 P 15% 7/28/2008 46

Jun-10 6 NYMEX p Bought Callat $0.825 $4.959 60th $9.40 P 13% 28% 8/11/2008 46

Jun-10 6 NYMEX P Collar Sold Put at ($0.300) $4.989 10th $7.00 P 13% 8/11/2008 46

Jun-10 7 NYMEX P Bought Call at $0.660 $4.959 60th $9.50 P 15% 43% 9/4/2008 46

Jun-10 7 NYMEX P Collar Sold Put at ($0.150) $4.959 10th $6.50 P 15% 9/4/2008 46

Jun-10 6 NYMEX P Bought Call at $0.660 $4.959 60th $9.40 P 13% 57% 9/5/2008 46

Jun-10 6 NYMEX P Collar Sold Put at ($0.150) $4.959 10th $6.50 P 13% 9/5/2008 46

Jun-10 20 NYMEX p Bought Callat $0.530 $4.959 60th $9.35 P 43% 100% 10/14/2008 46

Jun-10 20 NYMEX P Call Spread Sold Call at ($0.080) $4.959 100th $13.00 P 43% 10/14/2008 46

Jun-10 20 NYMEX P $0.470 $4.959 80th $10.00 P 43% 143% 10/30/2008 46

Jun-10 20 NYMEX p ($0.180) $4.959 100th $13.00 P 43% 10/30/2008 46

Bought Call at

Call Spread Sold Call at

Jul-10 5 NYMEX P Bought Call at $0.990 $5.043 70th $9.80 P 13% 13% 8/1/2008 38

Jul-10 5 NYMEX P Sold Put at ($0.270) $5.043 10th $7.00 P 13% 8/1/2008 38

Jul-10 5 NYMEX P 3-Way Sold Call at ($0.200) $5.043 100th $15.00 P 13% 8/1/2008 38

Jul-10 6 NYMEX P Bought Call at $0.855 $5.043 70th $9.65 P 16% 29% 8/11/2008 38

Jul-10 6 NYMEX P Collar Sold Put at ($0.330) $5.043 10th $7.00 P 16% 8/11/2008 38

Jul-10 5 NYMEX 13% 42% 9/4/2008 38

Jul-10 5 NYMEX 13% 9/4/2008 38
Jul-10 6 NYMEX

P Bought Callat $0.660 $5.043 60th $9.50 P

P Collar Sold Put at ($0.150) $5.043 10th $6.50 P

P Bought Call at $0.655 $5.043 6_h $9.50 P 16% 58% 9/5/2008 38

P Collar Sold Put at ($0.150) $5.043 10th $6.50 P 16% 9/5/2008 38
Jul-10 6 NYMEX

Jul-10 16 NYMEX P
Jul-10 16 NYMEX P

Aug-10 6 NYMEX P

Aug-10 6 NYMEX P

Aug-10 6 NYMEX P

Aug-10

Aug-10

Aug-10
Aug-10

Aug-10
Aug-10

Bought Callat $0.565 $5.043 60th $9.40 P 42% 100% 10/14/2008 38

Call Spread Sold Callat ($0.100) $5.043 100th $13.00 P 42% 10/14/2008 38

Bought Call at $1.081 $5.107 70th $9.90 P 16% 16% 8/1/2008 38

Sold Put at ($0.280) $5.107 10th $7.00 P 16% 8/1/2008 38

3-Wa)' Sold Callat ($0.250) $5.107 100th $15.00 P 16% 8/1/2008 38

5 NYMEX P Bought Call at $1.070 $5.107 50th $9.10 P 13% 29% 8/20/2008 38

5 NYMEX P Sold Put at ($0.350) $5.107 10th $7.00 P 13% 8/2012008 38

5 NYMEX P 3-Way Sold Callat ($0.200) $5.107 100th $14.80 P 13% 8/20/2008 38

6 NYMEX P Bought Call at $0.660 $5.107 70th $10.00 P 16% 45% 9/4/2008 38

6 NYMEX P Collar Sold Put at ($0.150) $5.107 lOth $6.50 P 16% 9/4/2008 38

5 NYMEX P Bought Call at $0.650 $5,107 70th $9.95 P 13% 58% 9/5/2008 38

Aug-10 5 NYMEX P Collar Sold Put at ($0.150) $5.107 10th $6.50 P 13% 9/5/2008 38

Aug-10 17 NYMEX P Bought Callat $0.770 $5.107 50th $8.90 P 45% 103% 10122/2008 38

Sep-10

Se_10

Se_10

Aug-10 17 NYMEX P Sold Put at ($0.300) $5.107 10th $6.00 P 45% 10122/2008 38

Aug-10 17 NYMEX P 3-Way Sold Callat ($0.170) $5.107 100th $14.00 P 45% 10122/2008 38

12 NYMEX p Bought Call at $1.115 $5.145 60th $9.30 P 29% 29% 8/29/2008 41

12 NYMEX P Sold Put at ($0.400) $5.145 10th $7.00 P 29% 8/29/2008 41

12 NYMEX P 3-Way Sold Callat ($0.200) $5.145 100th $16.00 P 29% 8/29/2008 41
11 NYMEX P Call

18 NYMEX P

Sep- 10

Sep-10

Sep-10 18 NYMEX P
Sep-10 18 NYMEX P

Bou_lht Call at $0.340 $5.145 100th $12.80 P 27% 56% 9/5/2008 41

Bought Callat $0.965 $5.145 40th $8.50 P 44% 100% 10/20/2008 41

Sold Put at ($0.300) $5.145 10th $5.60 P 44% 10/20/2008 41
Sold Call at ($0.200) $5.145 100th $13.95 P 44% 10/20/2008 41

18 NYMEX P Bought Call at $0.700 $5.250 80th $10.00 P 30% 57% 10/7/2008 61

18 NYMEX P Collar Sold Put at ($0.200) $5.250 10th $6.00 P 30% 10/7/2008 61

3-Way

Oct-10 17 NYMEX P Bought Callat $1.040 $5.250 40th $9.00 P 28% 28% 9/29/2008 61

Oct-10 17 NYMEX P Sold Put at ($0.300) $5.250 10th $6.50 P 28% 9/29/2008 61

Oct-10 17 NYMEX P 3-Way Sold Call at ($0.230) $5.250 100th $15.00 P 28% 9/29/2008 61
Oct-10

Oct-10

Oct- 10 26 NYM EX

Oct-10 26 NYMEX
P Bought Call at $0.510 $5.250 90th $11.50 P 43% 100% 10/20/2008 61

P Call Spread Sold Call at ($0.200) $5.250 100th $15.00 P 43% 10/20/2008 61

Nov-10 30 NYMEX P Bought Callat $0.480 $5.570 90th $12.25 P 57% 57% 11/3/2008 53

Nov-10 30 NYMEX P Call Spread Sold Callat ($0.170) $5.570 100th $16.00 P 57% 11/3/2008 53

Nov-10 2 NYMEX P Call Bought Call at $0.330 $5.570 90th $8.85 P 4% 60% 11/4/2009 53

Dec-10 28 NYMP_X P Call Bought Callat $0.360 $5.910 100th $9.00 P 41% 41% 12/112009 69

Jan-11 15 NYMEX P E Call Bought Callat $0.260 $6.137 100th $9.20 P 20% 20% 1/28/2010 76

Jan-11 15 NYMEX P E Call Bought Call at $0.365 $6.137 90th $7.65 P 20% 39% 2/2412010 76

Feb-11 12 NYMEX P E Call Bought Callat $0.264 $6.102 100th $9.35 P 20% 20% 1/29/2010 59

Feb-11 12 NYMEX P E Call Bought Callat $0.365 $6.102 90th $7.75 P 20% 41% 2/2312010 59


